Bill Lockyer

Treasurer
State of California

For the Quarter Ending
September 30, 2007



STATE OF CALIFORNIA Bill Lockyer, Treasurer

OFFICE OF THE TREASURER
P O BOX 942809
SACRAMENTO, CA 94209-0001

Date: October 24, 2007
l To: Pooled Money Investment Board
From: Daniel S. Dowell, Director

Investment Division
Subject: Chapter 783 Quarterly Report

Chapter 783, Statutes of 1995 (SB 564), requires the Treasurer to submit a quarterly
report on the resources of the Pooled Money Investment Account (PMIA) to the
Pooled Money Investment Board (PMIB). This report must be transmitted to the
PMIB within 30 days of the close of a quarter and must contain the following
information:

1. The type of investment, name of issuer, date of maturity and the par and dollar
amount of each security, investment and money within the treasury (i.c., the
investment portfolio and demand accounts of the PMIA).

2. The weighted average maturity of the investments within the treasury.

3. Any funds, investments, or programs, including loans, under the management of
contracted parties.

4. The market value as of the date of the report {(quarter-end), and the source of this
valuation for any security within the treasury.

5. A statement of Compliance with the Investment Policy

This is the 46th quarterly report required by Chapter 783 since it took effect on
January 1, 1996. The information required by this statute is contained in the two
sections following the cover memo:

Section I contains: (1) a summary of the PMIA resources, including the investment
portfolio size and average life and the amount of demand account bank balances; and
(2) an analysis of the PMIA investment portfolio by type of investment.

Section II contains: (1) a summary of market valuations by security type; and (2) a
detailed listing of the PMIA portfolio holdings, including the investment type, name
of issuer, par value, book value, market value and the source of the market value for
each security held in the portfolio at quarter end.



Compliance with Investment Policy

Pursuant to Chapter 783, Statutes of 1995, 1 confirm, to the best of my knowledge
and belief, that during the quarter ended September 30, 2007, all investments made
on behalf of the Pooled Money Investment Account complied with the guidelines
and provisions of our “Investment Policy for the Pooled Money Investment
Account” and that there were no funds, investments, or programs, including loans,
that were under the management of contracted parties.

i, )

aniel S Dowell
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POOLED MONEY INVESTMENT ACCOUNT

SUMMARY OF RESOURCES

September 30, 2007

{Dollars in thousands)

Portfolio Amount
Effective Yield
Quarter-to-date Yield
Year-to-date Yield
Average Life (in days)

Demand Bank Account Balances

Total PMIA Resources

$ 61,186,921
5 208%
5.247%
5.247%
207
$ 656,243
$ 61,853,164




POOLED MONEY INVESTMENT ACCOUNT

ANALYSIS OF THE PORTEOLIO

September 30, 2007

{Doliars in thousands)

Type of Security Amount Percent
Governments
Bills $ 2,150,965 3.51%
Bonds 0 0.00%
Notes 0 0.00%
Strips 0 0.00%
Total Governments $ 2,150,965 3.51%
Federal Agency Coupons $ 6,950,432 11.36%
Certificates of Deposit 10,612,213 17.34%
Bank Notes 1,500,000 2.45%
Bankers Acceptances 0 0.00%
Repurchases 0 0 00%
Federal Agency Discount Notes 6,068,497 9.92%
Time Deposits 9,054,495 14.80%
GNMAs 201 0.00%
Commercial Paper 11,194,381 18.29%
FHLMC / REMICS 1,238,207 2.02%
Corporate Bonds 374,090 061%
AB 55 Loans 10,284,244 16.81%
GF Loans 2,165,300 3.54%
Other 0 0.00%
Reverse Repurchases (396,104) -0.65%
Total, All Types $ 61,196,921 100.00%
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Pooled Money Investment Account

State of California

Market Valuation

. " Carrying Cost Plus o B .
Description - Accrued Interest Purch. Fair Value Accrued.inferest

United States Treasury

Bills $ 2,150,965,249 02 | § 2,175,240,000.00 NA

Notes 3 - $ - [ -
Federal Agency:

SBA $ 602,730,14334 | § 603,188,006.34 { § 5,610,983 38

MBS $ 1,237,863,27732 | § 1,224,556,576.69 | $ 5,854,607 73

Bonds $ 5,702,838,55541 | § 5,723,617,311.25 1 § 78,269,663 64

Floaters $ 644,862,433 82 | $ 645,074,200 00 | § 5,927,086 28

Discount Notes $ 6,068,496507 46 | $ 6,158,961,100 00 NA

FHLMC PC $ 344,18847 | § 353,436 54 | $ 5,608 19

GNMA 5 200,53248 | % 22572827 | % 1,891 48
Bankers Acceptances $ - $ - NA
Bank Notes $ 1,500,000,000 00 | § 1,499,503,702 00| § 2,444,388 88
CDs 5 10,612,213,372.87 | § 10,612,968,536 98 | $ 95,552,148 63
Commercial Paper 3 11,194,381,479.42 | $ 11,273,682,819.44 NA
Corporate

Floaters 3 118,024,753.95 | § 117,355,65000 | § 614,638 96

Bonds $ 255 065,500 13 | $ 256,018,696 57 | $ 2,577,432 06
Hepurchase Agreements $ - NA
Reverse Repurchase $ (396,104,000.00)| $ (396,104,000 00){ § {274,355 68)
Time Deposits $ 9,054,495,000 00 | $ 9,054,495,000.00 NA
AB 55 & GF Loans % 12,449,544,297.76 | § 12,449,544 297 76 NA
TOTAL 3 61,196,921,39135 [ $ 61,402,681,061841% 196,584,193 55
Fair Value Including Accrued Interest 3 61,599,265,255.39

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carned at portfolio book value (carrying cost)




912795B59
912795875
912735883
S12795C33
912795090

BOoOK Value
AIP
Book + AIP

EECURITY NAME

U S TREAS BILL
U 5 TREAS BILL
U S TREAS BILL
U S5 TREAS BILL
U § TREAS BILL

2,150,965,249 92

2,150,965,245 92

016 -

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR 09/30/2607

12/06/2007 0
12/20/2007 0
12/27/2007 0
01/17/2008 0
02/28/2008 0

TREASURY BILL

000000
000000
000000
000000
000000

5

200, 000, 000
600, 000, 000
1,000, 000,000
" 200,000,000
200, 000, DOO

2,200,000,000

157,885,111 12
585,705,888 B4
976,375,249 96
195,0686,000.00
155,908,000 00

2,150,965,249 92

99325600000
9918300000
9909900000
9887900000
9837100000

CITIBANK
CITIRANK
CITIBANK
CITIBANK
CITIBANK

198,652,000 00
595,096,000 00
950,990,000 00
157,754,000 00
196,742,000 00

2,179,240,000.00



B83164B4Y6
83164B6G3
B1i64CAB4
83164CHR14
B3164CDQL
B3164CK26
83164CLH2
83164CLEY
83164CNK3
B83164DsB3
83164DVY2
B31640VA4
B3164DVE3
83164DXA2
83164DXP9
B3164DX79
B3164DY60
B3164D269
83164DZW2
83164DZ77
B3164D4C0
83164D356
83164D5T2
83164D3V9
83164D6EGY
BAlE4DEZT
B3164EBF3
B3164EBLO
B31E64ECK1
B83164EDVE
83164EE29
BI164EF36
B3164EN94
83164EP50
B3164E5WS
83164ETVS
83164EUNS
83164EVS3
83164EWCT
83I164EWHS

§8h POOL
SBATPOOL
SBA POOL
SBA POOL
SBA POOL
§8a POOL
5BAp POOL
SBA POOL
SBA POOL
SBA POOL
SBA POOL
SBa POOL
SBA POOL
SBA POOL
SBA POOL
SBA BPCOL
SBA POCL
S5BA PCOL
SBA POOL
S§BA POOL
SBEA POOL
SBA POOL
SBA POOL
SBA POOL
5BA PCOL
SEA POOL
SBA POOL
EBA POOL
SEA POOL
SRA POOL
SBA POOL
5Ba POOL
SBA POOL
SBA POOL
SBA POOL
SBA POOL
SBA POOL
SRA PDOL
SBA POOL

#s01739
#501771
#501831
#s01858
4501911
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#502194
#503243
%503331
503209
#503337
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#503186
503402
#503433
#503465
#503457
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#503509
#503558
#503512
$#503571
#503588
#503638
#503643
#503674
#503718
#503753
#50378¢€
#504018
H#504044
#504133
#504164
#50418%
#504225
#504243
#504248
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(ORIG
(ORIG
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{ORIG
{ORIG
{ORIG
(ORIG
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(ORIG
(ORIG
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{ORIG
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(ORIG
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03/25/2017
04/25/2017
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02/25/2022
03/25/2022
05/25/2022
05/25/2022
05/25/2022
0:i/25/2023
02/25/2023
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DE/25/2023
08/25/2023
08/25/2023
09/25/2023
09/25/2023
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6
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5
5
5
5
5
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S
5
5
5
5
5
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5
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375000
375000
375000
375000
373000
250000
250000
250000
250000
875000
875000
275000
875000
875000
875000
875000
875000
275000
475400
B75000
275000
478900
875000
875000
875000
875000
875000
B73000
875000
873000
875000
B75000
750000
7500CC
625000
625000
625000
625000
625008
625000

699,637 952
246,192 79
341,162 33
882,431 34
299,211.45
509,153 06
131,190 86
366,333 41
273,009 43
1,71%,337 83
341,937.39
207,776 1%
215,461 BO
£98,235.96
353,033 62
254,296 73
924,232.20
237,634 89
327,719 49
1,121,508 82
514,532.33
1,139,278 S8
1,360,826 97
1,190,256 59
1,123,714 94
923,436 15
111,813 20
1,576,031 31
438,325 32
1,050,664 31
470,433 32
361,101 51
1,698,330 26
85,500 74
1,821,529 44
1,202,648 16
1,573,991 93
2,373,469 87
1,687,262 67
1,563,744 99

699,637 92
246,192 79
341,162 33
862,431 34
299,211 45
509,153 06
131,190 86
366,333 41
273,009 43
1,715,337 83
341,937.29
207,776 19
215,461 BO
698,235 96
153,032 €2
254,296 73
924,232 20
237,634.89
327,715 49
1,121,508 82
914,532 33
1,139,278 58
1,360,626.97
1,190,256 59
1,123,714 94
923,436 15
111,813.20
1,576,031.31
438,325 32
1,050,664 31
470,433 32
361,101.51
1,698,330 26
85,500 74
1,821,529 44
1,202,648 16
1,573,991 93
2,373,469 87
1,687,262.67
1,563,744 99

1.0131500000
1 0132500000
1 0132500000
1 01368500000
1 0136500000
1 0112500000
1 0112500000
1 0113300000
1 0114200000
1 0068300000
1 0069100000
1 0069600000
1.0070000000
1 0070000000
1 0070000000
1 0070400000
1.00703500000
1 0071300000
1 0071300000
1 0071700000
1 0072100000
1.0072500000
1.0072500000
1 0073000000
1 0073000000
1.0073000000
1 0073400000
1 0073400000
1 0073800000
1 0074500000
1 0074800000
1.0074600000
1 0045900000
1 0046200000
1 0015700000
1 0015500000
1 0016400000
1 0015400000
1 0019000000
1 0012000000

CITIBRNK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBRNK
CITIBRNR
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK

FAIR VALUE

708,838 16
249,454 34
345,682 73
854,476 53
303,295 €9
514,881 03
132,666 76
370,483 97
.276,124 47
1,727,053 59
344,300 18
209,222 31
216,970 03
703,123 §1
355,504 B6
255,086 9B
930,735 01
239,329 23
330,056 13
1,129,550 04
921,126 11
1,147,538 35
1,370,491.52
1,198,945 46
1,131,918 06
930,177.23
112,633 91
1,587,595 38
441,560 16
1,058,502.27
473,942.75
163,795 33
1,706,125 60
85,895 75
1,824,389 24
1,204,560 37
1,576,573 28
2,377,362 36
1,650,468 47
1,566,716 11

Page#f 2

ACCRUED INT

3,815 97
2,843 8BS
16,796 02
3,348 14
2,034 43
2,108 73
6,826 8%
3,456 79
2,489 5%
9,045 77
2,326 B4
3,208 92
10,581 44
8,954 B8O
11,185 44
13,322 B1
11,654 60
11,003 04
5,041 98
1,094 B4
15,431-97
4,291 94
10,287 75
4,606 33
1,525 79
16,275 66
819.38
17,076 B4
11,274 B3
14,756 17
22,251 28
15,818 09
14,660 11



83164EXA0
83164EZE0D
B1164E2N6
B3164E267
B31G64E4E4
B3164Fn46
BI164FKZA
83164FLW2
83164 FMUS
83164FNGS
B3164FQG2
B3164FQ00
831164FTBR7
831164FXWO
83164FSH3
83164GQ21
83164594
831640GTLE
B3164GU34
B3164GVQ2
81164Gv2s
83164GXL1
83164GYWE
83164GZ96
B3164G254
B3164G3E0
B3164G4WS
B3164G6Y3
83164HBLA
§3164HBR2
83164HBYS
83164HCES
831164HENS
83164HFCY
83164HFF2
B3164HGNS
B3164HGTY
B3164HTY7
B3164HL57
83164HMP2

SECURITY HAME

SBA POOL #504273
SBA POOL #504341
SBA POOL #504381
SBA DOOL £504365
SBA POOL #504421
SBA POOL #504527
SBA POOL #504812
SBA POOL #504841
SBA PCOL #504871
SBA POOL #504851
SBA POOL #504955
SBA POOL #504963
SBA POOL #505075
SBA POOL #505193
SBA POOL #505348
SBA POOL 4505873
SBA POOL #505944
SBA POOL #505955
SEA POOL #506002
SBA POOL K506023
SBA POOL #506033
SBA POOL #506083
SBA POOL #506125
SBA POOL #506168
SBA POOL #506153
SBA POOL #506197
SBA POOL #506237
SBA POOL #506287
SBA POOL #506343
SBA POOL #506363
SBA POOL #506355
SBA POOL #506193
SBA POOL #506441
SBA POOL #506463
SBR POOL #506466
S§Ba POCL #506505
SBA POOL #508510
SBA POOL 4506579
$BA FOOL #506648
SBA POOL #506666
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10/25/2023
12/25/2023
0i/25/2024
01/25/2024
0B/25/2024
10/25/2024
01/25/202%
02/25/2025
03/25/2025
04/25/2025
04/25/2025
05/25/2025
08/25/2025
12/25/2025
02/25/2026
05/25/2027
05/25/2027
07/25/2027
0B/25/2027
08/25/2027
09/25/2027
11/25/2027
11/25/2027
11/25/2027
11/25/2027
12/25/2027
01/258/2028
02/25/2028
02/25/2028
05/25/2028
05/25/2028
06/25/2028
67/25/2028
07/25/2028
08/25/2028
68/25/20248
10/25/2028
11/25/2028
12/25/2028
12/25/2028
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5 625000
5 525000
5 625000
5 625000
5 625000
5 625000
5 750000
5 875000
S 875000
5.875000
5 875000
S 875000
5 875000
5 875000
5 875000
5 550000
S 550000
5.550000
5 550000
5 550000
S 550000
5 550000
5 550000
5 550000
5 550000
5.550000
5 550000
5 550000
5 550000
5.55000¢
5 550000
5 550000
5 550000
5 550000
5 550000
5 550000
5 550000
5 550000
5.550000
5 550000

993,603 36
1,207,796 59
1,194,584 &0
2,453,820 97
1,885,260 52

567,173 19
3,781,886.27
1,960,885 71
6,630,947 40
1,533,595 98
2,217,825.76

620,265 17
2,702,496 87

BBE,158 17

865,299.67
4,831,112.56

974,376 12
2,348,290 59
5,185,302.99
1,363,472.41
3,362,597 47
2,935,366 43

963,777 07
2,946,027 45
1,802,178 51
3,193,295 Bi
3,039,997 17

987,450 23
7,683,422 84

254,244 78
5,913,056 42
4,497,901.97

970,734 25
3,425,581 25
3,104,510 70
6,130,695 19
1,208,286.62
4,448,674 95
2,108,329 87
6,726,997.38

09/30/2007

BOOK VALUE

993,603 35
1,207,796 59
1,194,984 80
2,453,820 97
1,BB5,260 52

563,788 50
3,781,886 27
1,960,885 71
6,680,947 40
1,533,595 98
2,217,825 76

620,265.17
2,702,496 87

686,158 17

865,299 67
4,831,112 56

974,376 12
2,348,290 9%
5,185,302.99
1,363,472.41
1,362,597 47
2,935,366 43

963,777 07
2,946,027 45
1,802,178 51
3,191,295 Bl
3,039,997.17

$87,450.23
7,683,422 84

254,244 78
5,913,056 42
4,497,901 97

970,734 25
3,425,581 25
3,104,510 70
§,130,695 19
1,208,286.62
4,446,674 95
2,108,329 B7
6,726,997 18

1 0019200000
1 0019800000
1 ©020100000
1 0020100000
1.0021300000Q
1 D022400000
1 0055400000
1 0087800000
1.00B88000000
1 0088300000
1 00883000300
1 0Q8EB500000
1.0089200000
1 0090140000
1 0090500000
1 0003700000
1.0003700000
1 0004100000
1 0004300000
1 0004300000
1.0004500000
1 0004700000
1 00047QC000
1 0044700000
1 00047G0000
1 0004700000
1 0004860000
1 0004500000
1 0904900000
1 0005100000
1.0005100000
1 0005200000
1 0005300000
1 0005300000
1.0005400000
0 9987200000
0 9997200000
0 $5997300000
0 2957300000
0 9997300000

CITIBANK
CITIBANK
CITIBANK
CITIBANX
CITIBANK
CITIBANK
CITIBANK
CITIBANK

“CITIBANK

CITIRANK
CITIBANR
CITIBANK
CITIBANK
CITIBANK
CITIEANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANEK
CITTBANK
CITIDANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK

$95,511 08
1,210,188 03
1,197,388 72
2,458,753 15
1,889,389 24

568,443 66
3,802,837 92
1,978,102.29
6,739,739 74
1,347,137 63
2,237,409 16
625,754 52
2,726,603 14

894,142 46

873,130 63
4,832,500 07

974,735 64
2,349,253 79
5,187,532 67
1,364,058 70
3,364,110 64
2,936,746.05

964,230 05
7,847,412 08
1,803,025 53
3,194,796 €6
3,041,456 37

987,934 0B
7,687,187 72

254,37¢ 44
5,916,072.08
4,500,240 88

971,248 ™R
3,427,396.81
1,106,187 14
6,128,973 §0
1,207,948 30
4,447,473 B1
2,107,760 52
6,725,181 09

9,315 03
11,323 09
11,202 %8
23,004 57
17,674.32

5,317 25
36,243 08
19,200 34
65,417 61
15,016 46
21,716 21

6,073 43
26,461 95

8,676 97

B,472 73
44,687 79

9,012 98
21,721 69
47,964 05
12,612 12
31,104 03
27,152 14

8,914 94
27,250.75
16,670 15
29,537 99
28,119 97

9,133 91
71,071 66

2,351 76
54,695 77
41,605 5%

8,979 2%
31,686 &3
28,716 72
56,708 53
11,176 65
41,150 24
19,502 05
62,224 73



B83164HQBY
B31164HRP7
83164HUs7
83164HT2¢
83164HW4R
83164HWHG
B3164HY38
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B3164HYT1
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83164TMW3
83164JNE2
83164JKI9
83164JBF7
B83164JPWO
83164J058
83164IML7
B3164J0V1
B3164JRWE
83164I5CT
BI164T5z70
83164JTZ9
83164TWBS
83164TWUG
B3164JXB7
83164323483
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POOL
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POOL
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FOQL
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#507573
#507589
#507507
#507622
#507637
#507665
#507563
#507668
#507701
$507715
#507736
#507768
#507842
#507859
#507874
#50796%

(ORIG

FA
FA
FA
FA
FA
FA
FA
FA
FA
FA
FA
FA
FA
FA
FA

FA

{ORG FAC

(ORIG
{CRIG
(ORIG
(ORIG
(ORIG
(ORIG
(ORIG

FR
FA
FA
FA
FA
FA
FA

MARKET VALUATION REPORT FOR

02/25/2029
02/25/202%9
02/25/2029
04/25/2029
08/25/2029
09/25/202%
09/25/202%
10/25/2029
10/25/2029
01/25/2030
01/25/2030
02/25/2030
031/25/2030
03/25/2030
£5/25/2030
05/25/2030
05/25/2030
06/25/2030
06/25/2030
07/25/2030
08/25/2030
09/25/2030
09/25/2030
10/25/2030
01/25/2031
01/25/2031
062/25/2031
02/25/2031
03/25/2031
03/25/2031
04/25/2031
04/25/2031
05/25/2031
05/25/2031
06/25/2031
07/25/2031
09/25/2031
09/25/2031
10/25/2031
01/25/2032

OFFICE OF THE STATE TREASURER

5.550000
5 550000
S 550000
S 550000
5 550000
5 550000
5 550000
5 550000
5 550000
S 550000
3 550000
5 550000
5.550000
S5 550000
S 550000
5 556000
5 550000
5 550000
5.550000
5 550000
5.550000
5 550000
5 550000
5 550000
5.550000
5 550000
5 550000
5 575000
5 575000
5 575000
5 550000
5 575000
5 575000
5 575000
5 575000
5 575000
5.573000
5 875000
5 575000
5 575000

8,511,556 66
3,241,671 95
5,885,460 57
4,576,527 32
7,474,904 66
8,262,499 54
13,484,334 02
13,330,999 59
9,091,303 90
15,361,466.137
12,893,734.48
6,027,380 77
6,844,984 50
8,770,375 47
5,952,557 55
13,53%,188.86
B,128,254.65
8,391,624 93
10,565,162 25
9,215,910°33
8,064,636 57
6,218,396 07
7,794,357.58
9,235,859 93
12,763,673 15
12,038,054 18
11,014, 098.95
B, 457,389.37
11,218,757 49
11,808,647 36
14,806,184 45
9,695,152 9§
7,323,151 46
4,4B2,712.69
5,911,612 40
6,090,230 37
6,932,275 €8
19,336,106 41
7,142,858.15
26,968,210 75

09/30/2007

6,511,556 66
3,241,671 95
5,865,460 57
4,576,527 32
7,474,904 66
8,262,499.54
13,484,334.02
13,330,999 59
9,091,303 90
15,361,466 37
12,893,734 4B
6,027,380 77
6,844,964 50
8,770,375 47
5,952,557 55
13,539,188 85
8,128,254 &5
5,391,624 93
10,565,162 25
9,215,910 33
8,064,686 S7
6,218,396 07
7,794,357 58
$,235,859.93
12,763,673 15
12,038,054 18
11,014,098 $5
8,457,389 47
11,218,757 49
11,808, 647.36
14,806,184.45
9,695,152 96
7,323,151 46
4,482,712 63
5,931,612 40
§,090,230 137
6,932,275.68
19,336,106 41
7,142,858 15
26,968,210 75

O 9997500000
0 9597500000
0 $897500000
0 9597600000
¢ 9597800000
0 9957300000
0 9997800000
0 9997900000
0.9997900000
0 5958000000
0 9998000000
0 93538100000
0 2558100000
0 5998100000
0.9%98200000
0.9998200000
¢ 9938200000
0 9958300000
0 9998300000
0.9398300000
0.9958400000
0 9998400000
0 9958400000
0 9858500000
0 $998600000
0 9998600000
0 9938700000
1 0DC6800000
1 0006900000
1 0006900000
0.9998800000
1.00065000GG¢
1 goo700000C0
1 0007000000
1 0007000000
1 0007100000
1 0007200000
1.0007200000
1 0097200000
1 0007400000

CITIBANK
CITIBANK
CITIBANK
CITIBARNK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBRNK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITTBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK

8,509,428 77
3,240,861 53
5,883,989 20
4,575,428 95
7,473,260 18
8,260,681 79

13,481,367 47

13,328,200 08
9,089,394 73

15,358,394.08

12,B891,155.73
6,026,235 57
6,843,661 88
B,768,709 10
5,951,486 0%

12,536,751 B1
8,136, 791.56
8,350,198 35

10,563,366 17
9,214,343 63
B,083,396.22
6,217,401 13
7,793,11¢ 48
9,234,474 55

12,761,886 24
12,036,368.85
11,012,667 12
B,463,140 49

11,226,498 43

11,816,795.33

14,804,407 71
9,701,842 62
7,328,277 67
4,485,850 59
5,935,764 53
6,094,554.43
6,937,266 92
19,350,028 41
7,148,001 01

26,988,167 23

Page§ 4

29,985 47
54,440 51
42,332.88
69,142 a7
76,428 12
124,730 09
123,311 75
84:094 56
142,093 56
119,267 04
55,753 27
63,315 92
81,125 §7
55,061 16
125,237 50
75,186 36
77,622.53
97,727 75
85,247 17
74,598 35
57,520 18
7%,097 Bl
85,431.70
118,063 98
111,352 00
101,880 42
78,583 24
104,240.96
105,722.02
136,857 21
930,084 13
68,044 28
41,651 87
55,114 57
56,588 39
64,412 39
179,664 66
&6,16% 06
250,579 62



831640725
83164J3Y0
831647571
83164J5L6
83164J7G5
B3164KAKS
B3184XRT1

Boock Value
AIP

SECURITY NAME

SBA

SBA
SBA
SBA
SBA

POOL #507961
POOL #508015
POOL #508048%
POOL #508051
POOL #508085
POOL #508110
POCL 508141

602,694,520
15,612
602,730,143

{ORIG FA
{ORIG Fh
(ORIG FA
{ORIG FA
{ORIGINA
(ORIGINA
{CRIG FA

MARKET VALUATION REPORT FOR

01/25/2032
02/25/2032
04/25/2032
04/25/2032
05/25/2032
07/25/2032
08/25/2032

060 - S5BA POOL

82
52
14

OFFICE QF THE STATE TREASURER

5
5

5.

5
5
5

5.

575000
575000
575000
§75000
575000
575000
575000

127

09/30/2007
PAR VALUE BOOK VALUE
12,063,080 59 12,063,080 5%
9,825,275 67 9,825,275 67
7,306,170 B& 7,306,170 BS
13,033,243 17 13,033,343 17
14,436,200 93 14,436,200 93
8,178,659.89 8,178,669 89
8,213,008 00 8,213,008 00
602,697,915 51 602,694,530 82

0007400000
0007400000
0007500000
0007500000
0000000000
0007600000
¢O0Q000000

CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIRAKK

N

FAIR VALUE
12,072,007 27
$,832,546 37
7,311,650 49
13,043,118 18
14,436,200 93
B,184,885 68
8,213,008 00

603,188,006 34

pPageff

5

ACCRUED INT

112,086
91,293

67,886,

121,101
134,136
75,993
76,312

5,610,983

12
19
S0
48
37
47
53



31393DRLY
31394BR63
31353DCe6
31392E2D
313194U6F2
31396LUE4
113 96XHEE

Book value
AIP
Book + AIP

SECURITY NAME

FRMA (MO
FNMA (MO

SER

2003-83
2004-97
2003-58
2002-62
2005-99

CLAS
CLAS

2006-103 CLh
TNMA REMIC SERIES 2007-93

1,237,863,277 32

o 0o

1,23%,863,277 32

058
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MARKET VALURTION REPORT FOR

£3/25/2032
03/25/2032
0£/25/2032
05/25/2032
09/25/2035
05/25/2036
0B/25/2037

Fri QM0

5.
5.

5

oot LD m

500000
500000
500000
500000
226000
000000
QoooLo

?

09/30/2007

PAR. VALUE BGOK VALUE
263,585,671 00 82,278,441 17
302,E85,0%% OO 120,055,356 66
175,000,000 0O 48,234,366 25
20¢,000,000 00 7,548,024 00
333,159,000 00 242,774,787 22
377,000,000 0O 334,139,861 58
398,330,000 0O 402,828,400 44
2,0435,565%,770 00 1,237,8E3,277 32

82,278,441
118,007,982
48,234,366

7,548,024
240,961, 654
328,054,274
156,604,454

¢ 9982100000
1 0005900000
0 9961%00000
1 01291¢0000
0 g788900000
1.0118300000
1 0105400000

0f00Y

CITIBANX

FAIR VALUE

82,147,618
118,077,606
48,050,593

7,645,468
235,874,953
311,975,629
400, 784, 705

1,22¢,556,576

377,108
540,669
221,074
40,835
1,051,175
1,640,47L
1,983,022

5, B5¢,607



OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR 08%/30/20067

CUSIP SECURITY HNAME MATURITY RATE FAR VALUE BOOK VALUE

31355MUS2 FNMA DEBR 02/01/2008 5 400000 80,000,000 00 S0, 086,806.90
012 - FNMA DEBENTURE 1 50,000,000 0O 50,086,806 90

Book Value 50,085,806.90

AIP 0.00

Book + AIFP 50,086,806 90

PRICE VAL ACCRUED SOURCE

1 0013600000

Q 00900000

CITIBANK

FAIR VALUE

50,078,000 00

Pageff 7

ACCRUED INT

450,000 00



3133XKQR9
3133XKRS6
3133XKRW7
3133XKUC?
3133XKVJL
3133XKVTS
3133MKVUE
3133Xi4al4
3133XL5G4
3133XL5KS
3133XL6A6
3133XETM2
3133XGK29
3133XAMT1
3133XAN37
3133XL.3P6
3133XL3Te
3132XEPR4
3133XFEP?
3133XH4J8
3133XBEEL
3133XTKZ0
3133XH3BG
3133XKR72
31338X5Vv2
3133XKIHE
3133XKZL2
31331305
3133X1409
3133XJ3D8
3133XL6L2
3133XL6NS
31331XLERD
3133XLEVD
3133XFJXS
3133XLEBS
3133XLG98
3133XLGAS
3133XLGCL
31338YVVl

SECURITY NAME

DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB
DEB -
FHLB DEB
DEB
DEB
LEB *
DEB

FHLB

FHLB

FHLB

FHLB

FHLB
FHLB DEB
FHLE DEB
FHLE DEB
FHLB DEB
DEB
DEB
DEB
DEB

FHLB
FHLB

QFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR 09/30/2007

11/01/2007
11/05/2007
11/05/2007
02/01/2008
02/01/2008
02/01/2008
02/04/2008
02/04/2008
02/04/2008
02/04/2008
02/04/2008
02/08/2008
02/13/2008
D2/15/2008
02/15/2008
02/25/2008
02/25/2008
03/14/2008
03/14/2008
03/28/2008
04/07/2008
04/09/2008
04/16/2008
05/07/2008
05/15/2008
05/15/2008
06/02/2008
06/02/2008
06/02/2008
06/04/2008
06/04/2008
06/05/2008
06/06/2008
06/06/2008
06/13/2008
06/13/2008
06/18/2008
07/18/2008
07/18/2008
0r/21/2008

5 25Cc000
5 250000
S 250000
5 260000
5 260000
5 260000
S 260000
5 300000
5 300000
5 300000
5 300000
4 625000
5 250000
3 875000
3.625000
5.275000
5 280000
4 750000
5 125000
5 250000
4 430000
5.115000
5 125000
5 125000
2 625000
5 210000
5 275000
5 265000
5 270000
4 8750C0
5 300000
5 300000
5 3p3oo0o
5 305000
3 125000
5 35Q000
5 370000
5 370060
5 370000
3 375000

100, 000, 000 00
100,000,000 00
50,000, 000.00
100,000,000 00
100, 00C,000 00
100,000,000 00
100,000,000 00
100,000,000 00
50,000,000.00
100,000, 000.60
50,000,006 00
58,440,000 00
260,000,000 00
50,000,000 00
20,400,000 0C
50,000, 000.00
50,006,000.00
50,000,000 00
50,000,000 00
200,000,000 00
20,000,000 00
100,000,000 00
50,000, 000,60
48,000,000 00
50,000,000 00
100,000,000 00
100,000,000 00
100,000,000 00
50,000,000 0O
150,000,000 GO
50,000,000 00
50,000,000 09
50,000,000 00
100, 000,000.00
135,000, G0D.00
50,000,000 00
100,000,000 00
100,000,000 0O
100,000,060 00
100, 000, 00000

100,000, 000 00
100, 000,000 00
S0,000,000 00
100,000,000 00
160,000,000 0C
100,000, 000 00
106, 000,000 00
100,000,000.60
50,000,000 0D
100,000,000 00
50,000,000 00
58,283,385 15
260,229,656 17
49,608,139 75
20,209,750 78
50,000,000 00
50,000,000 00
49,857,996 &4
49,983,675 01
200,234,921.23
19,893,821.40
100,000,000 0G
49,985,258 78
47,949,725 94
48,998,846 49
100,000,000 00
100,000,000 00
100, 800, DDO. 00
50,000,000.00
149,605,164 14
50,000,000 00
50,000,000 0O
50,000,000 00
100, 000,000 00
134,979,938 16
50,000,000 00
100,000,000 00
100,000,000 00
100,000,000 GG
58,317,241 24

O B KF H P PRPR RS RBR HOFREROHFROHRKEKOO OHRGHERHRHRHKMEKBRF B HIPR B B @

0003100000
0003100000
0003100000
0009400000
0009400000
ac09400000
0009400000
0009400000
0009400000
0009400000
0009400000
2887500000
0009400000
9955400000
9850000000
Q009400000
Q009400000
5993500000
0009400000
0015600000
9978100000
0003100000
0012500000
0015600000
s568800000
0018800000
0025000000
0025000000
0025000000
0006300000
Q026100000
0028100000
0028100000
0028100000
0025000000
0034400000
0037500000
0046900000
0046200000
98936500000

D 02172817
0 02143750
0 02143750
0.02045556
0 02001722
0 01987111
0 01987111
0 01781389
0 01722500
0 01722500
0.01722500
0 005809012
0 00700000
0 00495139
0 004631954
0 01787639
0 01789333
0 00224306
0 00242014
0 00043750
0 02141167
0 03722583
0 02348958
0 62050000
0 01013542
0 02344500
0 01846250
0 01784250
O D1785944
0 01584375
0 01722500
0 01707778
0 01694014
0.01694653
0 Q1537500
0 01605000
0 01536417
0 01536417
0 01536417
0 00656250

CITIBANK
CITIRANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBRANK
CITIBANK
CITIBANK
CITIBANK
CYITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBRNK
CITIBANK
CITIBANK
CITIBANK

100,031, 000
100,031,000
50,015,500
10C, €94, 000
106, 094, 000
106,094,000
100,094,000
100,094, 000
50,047,000
1060, 054,000
50,047,000
58,366,950
260,244,400
49,797,000
20,298,000
50,047,000
5G,047,000
49,569,000
50,047, 000
200,312,000
19,956,200
100,031,000
50,062,500
48,074,830
49,344,000
100,188,000
100,250,000
100,250, 000
50,125,000
150, 094,500
50,140,500
50,140,500
50,140,500
100,281, 000
135,337,500
50,172,000
100,375,000
160,469,000
100,469,000
98,969, 000

oD
00
[o]¢]
-00
00
00
o0
00
00
a]¢]
00
4]
00
oo
.00
(]3]
.00
00
o0
00
00
ao
[s]¢]
00
00
00
00
1]
(14}
oo
oo
00
ag
oo
00
oo
oo
00
aa
00

2,172,917 0D
2,143,750 00
1,071,875 00
2,045,556.00
2,001,722.00
1,967,111 00
1,987,111 00
1,781,389 00
BE1,250 00
1,722,500 00
861,250 00
387,919 71
1,820,000 00
247,569 50
94,491 58
£93,819.50
894,666 50
112,153.00
121,007 090
87,500 00
428,233 40
3,722,583 00
1,174,479 Q0
984,000 00
506,771 00
2,344,500 00
1,B465,250.00
1,764,250.00
B92,572.00
2,376,562 50
B61,2%0 o0
853,889 00
847,007 00
1,694,653 00
2,075,625 00
802,500 Q0
1.536,417 00
1,536,417.00
1,536,417 GO
656,250 €0



3133XLT45 FHLB
3133XEZb7
3133XHHWS
3133XC255 FHLB
3133XDIG?
313 3XKRMI
3133XHTUG
3133XJTC2
3233XL6EB4
3133XGEQ3
3133XGYTS

FHLB
FHLB

FHLB

Book Value
AIP
Book + AIP

DEB
DEB
DEB
DEB
DEB
DEB

4,718,347,238 02

B69,259 67

4,719,216,529 65

023 -

MARKET VALUATION REPORT FOR

DB/29/2008
ce/12/2008
09/19/2008
09/26/2008
10/14/2008
11/21/2008
12/12/2008
02/02/2009
06/04/2009
08/05/2009
12/11/2009

FHLB DER

OFFICE OF THE STATE TREASURER

5 310000
5 000000
5 100000
4 250000
4 500000
5 Q0DpoO
5.000000
5.125000
5 125000
5 250000
5 000C00

52

100,000,000 00
150,000,060 0O
150,000,000 00D

43,500,000 00

63,000,000 00
300,000,600 00
176,000,060 00
100,000,000 0O
100, 000, 000.00
100,000,000 00
100,000, 000 00

4,724,340,000.00

A}

09/30/2007

100, 000,000 00
149,872,253 95
149,980,142 27
43,063,550 24
62,594,947 35
298,901,811 60
175,895,180 23
99,975,929.62
99,619,383.64
100,405,191 00
59,901,322 64

4,718,347,238 02

1 0056300000
1 00344004000
1 0046300000
0 9968800000
0.9993800000
1.0040600000
1 0053100000
1 0681300000
1.0109400000
1.0148900000
1.0121900000

VAL ACCRUED

0.00973500
002631889
00170000
00053028
02087500
01805556
01513889
00835931
01665625
00816867
01527778

o O O 0 0O O o 0 0 o

CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIEANK
CITIBANK

FAIR VALUE

10C,5583,000 00
150,516,000 00
150,703,500 0C
43,364,280 00
62,960,940.00
301,218,000 00
176,934,550 00
100,813,000 00
101,094, 000.00
101,469, 000.00
101,219,000 0D

4,735,589,210 00

Pagef§ 9

ACCRUED INT
973,500 00
195,833.50
255,000 00
25,677.18
1,315,125 00
5,416,668 00
2,654,444 64
839,931 €O
1,665,625 00
B16,667 00

1,527,778 00

67,662,833 01



CusIe SECURITY NAME
3128XSEW4 FHLMC DEB
31128X53B2 FHLMC DEB
312BX4BD2 FHIMC DEB
3128X4JY8 FHLMC DEB
3128X4MQ2 FHLMC DEB

Book Value 413,661,728 69
AlP 0 00
Bock + AIP 413,661,728 69

007 -

OFFICE QF THE STATE TREASURER

MARKET VALUATION REPORT FOR 05/30/2007

01/18/2008
04/09/2008
06/02/2008
09/15/2008
09/19/2008

500000
105000
350000
625000
480000

FHIMC DEBENTURE 5

100,000,000
50,000,000
127,000,000
60,060,000
78,000,000

415,000,000

100,245,423
50,000,000
126,242,514
59,703,313
77,470,476

413,661,728

1 0016200000
1 H005900000
Q 9971200000
1 ¢001700000
0.9987100000

01115278
02439056
01437517
00205556
00149333

CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK

FAIR VALUE
100,162,000 00
50,029,500 00
126,634,240 00
60,010,200 00
77,899,380 00

414,735,320 00

Page#

lp

ACCRUED INT

1,115,278
1,219,528
1,826,154
123,333
116,479

4,400,773



OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR 09/30/2007

CUSLE SECURITY NAME MATURITY
31331QJ81 FF(EB DEB t4/15/2008
31331VF84 FFCE DER 06/16/2008
313318JK0 FFCB DEB 07/15/2008
31331XpW9 FFCB DEB 11/20/2008
31331%CF7 FFCB DEB 01/05/2009
31331XLY6 FFCB DEB 01/22/2009
31331VW93 FFCB DEB 02/17/2003
31331VTG1l FFCB DEB 03/16/200%
005 - FF(B DEB
Book Value 519,873,490 13
AIP o 00
Book + AIP- 519,873,490.13

n o e WU W

000000
250000
375000
875000
100000
010000
125000
080000

8

150,000,000 GO
100,000,000 00
92,000,000 00
25,000,000 00
33,00C,000 00
23,925,000-00
50,000,000 GO
50,000,000 00

523,925,000 00

147,698,227
100,223,047
90,280,001
24,924, 954
33,019,805
23,893,229
49,838,584
49,995,639

519,873,490

0 9903100000
1 0034400000
0 9896500000
1 0040600000
©071500000
1.0062500000
1.0084400000
1 0087500000

[

0 01383333
¢ 015312580
¢ 00712500
¢ 01773958
0 01218333
0 00960250
.0.00626389
0 002116867

FAIR VALUE

148,546,500 GO
100,344,000 0O
91,053,460 00
25,101,500 0D
33,237,270.00
24,074,531.25
50,422,000 00
50,437,500 00

523,214,781 25

Paged 11

2,074,999 50
1,531,250 00
655,500 00
443,489 50
402,049 89
229,739 B2
313,194 50
105,833 50

5,756,056 70



OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR 09/30/2007 Page# 12
CUSIP SECURITY NAME MATURITY PAR VALUE BOOK VALUE PRICE COUPON INDEX SPREAD INT DATE SOURCE FAIR VALUE ARCCRUED INT
3133XGZHO FHLB FLTG RATE 04/01/2008 20,000,000 00 19,995,509 34 1 0001400000 5 20000 3MO LIBOR - 16 07/01/2007 CITIBANK 20,002,800 00 265,777.78
3133XFLBR FHLB FLTG RATE 04/02/2008 150,000,000 00 149,960,986 08 1 0000500000 5.20000 3MO LIBOR - 16 07/02/2007 CITIBANK 150,007,500 00 1,571,666 67
3133XHSE] FHLB FLTG RATE 05/28/26048 30,000,000 0O 29,986,592 01 1 0001000000 S5.32500 3MO LIBOR - 1B 08/28/2007 CITIBANK 30,003,000 o0 15¢,875 00
3133XJS5F: FHLB FLTG RATE 06/18/2008 20,000,000 0O 19,992,280 32 1 0006200000 5 47625 3MO LIBOR - 17 09/18/2007 CITIBANK 20,012,400 00C 39,550 69
3133XKGM1 FHLB FLTG RATE 10/16/2008 300,000,000.00 299,542,504 36 1 0001200000 5 2100C¢ 3MO LIBOR - 15 07/16/2007 CITIBRNK 300,036,000 00 3,343,083 33
051 - FHLB FLTG RATE 5 520,000,000 00 512,877,872 13 520,061,700 00 5,770,953 47
Book Value 515,877,872 13
AIF 0 oo

Book + AIP 519,877,872 13



OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR 09/30/2007 Page$f 13
CUSIP SECURITY NAME MATURITY PAR VALUE HCOK VALUE PRICE COUPON INDEX SPREAD INT DATE SOURCE FAIR VALUE ACCRUED INT
31331XTHM4 FFCB FLTG RATE 09/22/2003 125,000,000 0C 124,924,561 69 1 0001000000 4.99625 MONTHL LIB-14 09/22/2007 CITIBANK 125,012,500 00 156,132 81
101 - FFC8 FLTG RATE 1 125,000,000 00 124,984,561 69 125,012,500 00 156,132 B1
Book Value 124,984,561 69 .
AIP 0.0
Book + AIP 124,984,561 &9
-



313384N2Z8
3133B4PAL
1133B4PHe
313384TRO

FHLB DISC NOTE
FHLEB DISC NOTE
FHLB DISC NOTE
FHLB DISC NQTE

031 -
Book Value
AIF H
Book + AIP-

576,365,682 24
0.00
576,385,682 24

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPOCRT FOR (09/30/2007
MATURITY RATE PAR VALUE BOOK VALUE
11/08/2007 0 000000 100,000,000 00 $8,849,666 66
11/08/2007 0 000000 100,000,000.00 58,835,972 22
11/16/2007 o 000000 251,000,000 00 247,837,678 51
cz2/28/2008 o oooco000Q 134,000,000 00 130,842,364 45

FHLB DISC NCTE 4 585,000,000 00 576,365,682 24

0 $952000Q00
0.9951000000
0.9543000000
0.9817000000

CITIBANK
CITIBANK

Page# 14

FAIR VALUE
99,520,000 00
99,510,000 00

249,569,300 00O
131,547,800 0C

580,147,100 00

]



SECURITY NAME
3133596ND1
313396NL3 FHLMC DISC NOTE
313396NP4
313396PL1 FHLMC DISC NOTE
3133596PT4 FHIMC DISC NOTE
313326PVS FHLMC DISC NOTE
311396bX5 FHLMC DISC NOTE
3133960QA4 FHLMC DISC NOTE
313396FG0 FHIMC DISC NOTE
313396XJ7 FHLMC DISC NOTE
313396X01 FHLMC DISC NOTE
31339%6XR3 FHLMC DISC NOTE
313396YB3 FHLMC DISC NOTE
313396¥J6 FHLMC DISC NOTE
3113395¥YM5 FHIMC DISC NOTE
3133%6YU1 FHLMC DISC NOTE

Book Value
AIP
Book + AIP

5,492,130,9315 22
D 00
5,492,130,915 22

OFFICE OF THE STATE TREASURER

MARFET VALUATICN REPORT FOR. 03/30/2007

10/19/2607
10/26/2007
10/25/2007
11/19/2007
11/26/2007
11/28/2007
11/30/2007
12/03/2007
01/02/2008
05/27/2008
06/02/2008
06/03/2008
06/13/2008
06/20/2008
06/23/2008
06/30/2008

G 030000
¢ 000000
0 000000
0 oodoco
0.000000
¢ 000000
0 000000
0 ppoo000
0 000000
0.0¢00000
0.000000
0 000Q00
0 ¢o00D0O0
0 ¢Q0go0oo
G 000000
0 000000

048 - FHLMC DISC NOTE 16

100,000,000.00
98,000,000 00
180,000,000 DO
127,000,000 0O
127,000,000 GO
400,000,000.00
700,000,000.00
250,000,000 00
400,000,000 0O
200,000,000 00

1,650,000,000 00

100,000,000 00
200,000,000 0O
600,000,000 00
215,000,000 00
350,000,000 0O

5,6%7,000,000 00

98,305,902 78
96,334,000 00
176,799,354 45
124,373,216 66
124,247,275 00
391,212,000 00
684,283,666 70
246,250,972.20
392,845,000 00
149,997,333 32

1,572,758,472 14

$5,325,458 34
189,628,222 24
571,759,666.68
204,538,029 17
333,232,306 54

5,492,130,915 22

a 277000000
0 9569000000
0 9%65000000
0 9935000000
0.9930000000
0 99827000000
0 9925000000
0 9922000000
0.9886000000
0 9711000000
0 9706000000
0 9705000000
0 96393000000
0 9684000000
0 9681000000
0 9672000000

CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBRANK
CITIBANK
CITIBANK

Paget

15

FAIR VALUE

99,770,000
97,696,200
179,370,000
126,225,300
126,111,000
397,080, 000
694,750,000
248,050,000
395,440,000
194,220,000
1,601,490, 000
97,050,000
193,860,000
581,040,000
208,141,500
338,520,000

5,578,814, 000

oo

Al



313401EHO
113401EUL
3134013G7
313401FCO
3113401FE6
313401FG1
313401FH9
313401FK2
313401FJ5
313401FLO
313401FQ2
313401FR7
313401FN6
313401FT3
313401FP1
313401FV8
313401FY2
313401GA3
313401GB1
313401GC2
313401GES
313401GF2
313401GGO
3113401GHS
313401GJ4
313401GK1
313401GL?
313401GN5
3134014Q3T2
313401GU9

FHLMC
FHLMC
FHIMC
FHLMC
FHALMC
FHLMC
FHLMC
FHLMC
FHLMC
FHIMC
FHLMC
FELMC
FHIMC
FHLMC
FHLMC

Book Value

RIP

Book + AIp

38"83R33838888383888083

POOL
BOOL
POCL
POOL

#16-0031
H16-0042
#17-0022
¥16-0050
#16-0052
#16-0054
#16-0055
#16-0057
%#16-0056
#16-0058
#16-0062
H#16-0063
#16-0060
#16-0065
#16-0061
#16-0067
#16-0070
#16-0072
#16-0073
#16-0074
#16-0076
#16-0077
#16-0078
#16-0079
#16-0080
$16-0081
#16-0082
#16-0084
#16-0089
#16-0090

344,188.47

0.00

344,18BB.47

MARKET VALUATION REPORT FOR

11/01/2007
04/01/2008
04/01/2008
0E/01/2008
07/01/2008
g7/01/2008
08/01/2008
08/01/2008
0s/0r/2008
10/01/2008
16/01/2008
10/01/2008
11/01/2008
11/01/2008
12/01/2008
1270172008
01/01/2009%
02/01/2009
02/01/2009
04/01/2C09
04/01/2009
05/01/2009
65/01/2009
05/01/2009
65/01/2009
06/01/2009
06/01/2009
07/01/2008%
08/01/2008
10/01/2009

FHLMC PC

OFFICE OF THE STATE TREASURER

8 250000
8 750000
8 750000
9 00000C
9 250000
9 250000
9 250000
9 250000
9 250000
9 250000
9 500000
9.500000
9.250000
9 500000
9 250000
g 750000
10 000000
10 000000
10 000000
10 ©Q0Q00
10.250000
10 000000
10 250000
10 250000
10 500000
10 250000
10 000000
10.000000
14.756400
10 750000

30

09/30/2007
PAR VALUE BOOK VALUE
5,000,000 00 S6 45
5,000,000 00 674 50
5,000,000 00 1,190 00
5,000,000 00 1,677 85
21,000,000 00 10,955 90
22,000,000 0D 9,796 16
10,900,000 00 7,153 56
3,300,000 00 1,820 49
28,100,000 00 17,279 53
27,000,000 00 19,067 13
65,000,000 00 44,6540 25
45,000,000 0D 33,537 15
7,000,000 00 6,B65 BB
7,000,000.00 6,512 B7
5,000,000 0D 4,841 15
5,000,000 00 5,498 40
5,000,000 00 5,560 70
40,000,000 DO 30,867 60
15,000,000 0O 10,561 05
35,500,000 0O 36,807 47
15,000,000 €O 12,567 90
8,000,000 00 7,134 00
4,600,000 00 5,141 19
15,000,000 00 14,379 15
10,000,000 00 10,023 40
12,50C, 000 00 14,509.50
2,000,000 00 2,638 24
5,000,000 00 5,381 95
12,000,060 00 16,3215 20
5,000,000 00 6,529 85
451,100,000 00 344,188 47

0 9984700000
1 0117800000
1 0117800000
1 0087600000
1 013%500000
1 0139500000
1 0139500000
1 0109800000
1.0135500000
1.0135500000
1 01503200000
1 0150300000
1 0139500000
1 0150300000
1 01359500000
1 0160700000
1 0380200000
1 0380200000
1 Q3B0200000
i 0380200000
1 0401800000
1 0380200000
1 0401800000
1 0401B0000C
1 0423200000
1.0401800000
1.0227400000
1 0380200000
1 0444800000
1 0444800000

8.2500%
8 7500%
8 7300%
S 0000%
9 2500%
9 2500%
9 2500%
9.2500%
9.2500%
5 2500%
9 5000%
9 Scoo0s
9.2500%
$.5000%
S 2500%
9 7500%
10 0000%
10 0000%
10.0000%
10 QDOOY
10.2500%
10 0000%
10.2500%
10 2500%
10.5000%
10.2500%
1¢ 0000%
10 0000%
10 750C%
10-7500%

CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBRANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK

682 45
1,204 02
1,692 55

11,112 79
9,932.82
7,253.35
1,840 48

17,520 58

19,333.12

45,514 20

14,041 21
6,961 66
6,610 76
4,908 68
5,586 76
5,772 12

312,041.19

10,962 58

38,206 89

13,072 88
7,405 23
5,347 76

14,956 90

10,447 59

15,092 49
2,698.23
5,586 57

10,774 02
6,820 30

353,436.54

Page$§ 16

5,608 19



362067BM1
362074327
362074EWZ2
362075AF0
3620735Ms
362086FD7
362051YLg
362094RH9
162092006
362095074
362092063
362055W30
3620598T47
362091RCe
362092R75
362094872
352103GRre
362095HRB0O
362106B88
36214AHHS
38208925801
362102TXx3
362102814
316214EKC8
36214F4KS
36214F2X9
362142LKS
36215AHZS

SECURITY MAME

GNMA
GNMA

Book Value

AIP

Book + AIP

POOL
POOL
POOL
POOL
XL
POOCL
POOL
POOL
POOL
POOL,
POOL
POOL
POOL
POOL
POOL
POOL
POOL
POOL
POOL
POOL
POOL
POOL
POCOL
POOL
POOL
POOL
POOL

036944
#044016
#043349
#044106
#043152
#054164
#055208
#061688
#055595
#062706
#060005
#063647
#065371
#058983
#0595%10
#061730
#069508
#062326
4071163
#100232
#059916
#068966
#069275
#103891
#105326
#105290
#121530
#125048

200,532 48
0 00

200,532 48

L B - R I T LS+ L7 B I S L B I I L L L B B I+ IR T T I I R |

MARKET VALUATION REPORT FOR.

06/15/201C
lo/i15/2010
10/15/2010
10/15/2010
11/15/2010
08/15/2012
12/15/2012
01/15/2013
02/15/2013
02/15/2013
03/15/2013
03/15/2013
04/15/2013
05/15/2013
05/15/2013
05/15/2013
05/15/2013
06/15/2013
07/15/2013
07/15/2013
0a/15/2013
08/15/2013
11/15/2013
11/15/2013
11/15/2013
12/15/2013
69/15/2014
08/15/2015

GNMA I

OFFICE OF THE STATE TREASURER

12 500000
11 500000
11 500000
11 500000
12.500000
15 000000
12 000000
11 500000
11 500000
11 500000
11 500000
11 500000
11 500000
11.500000
11 500000
11 500000
11 500000
11 500000
11.500000
11 500000
11 500000
11 500000
12 500000
12 500000
12.500000
12.506000
12 500000
11 500000

28

09/30/2007
PAR VALUE BOCK VALUE
2,01%,503 00 7,302 22
1,0206,737.00 2,647 BB
975,000 0D 2,030 00
1,000,000 00 1,897 63
1,610,000 0O 946 63
3,000,000 00 4,916.01
5,002,739 00 15,120 43
1,000,000 0O 2,187 06
106, 000.00 193 81
1,003,448 00 131,587 59
100,000 00 400 37
995,006 00 14,148 41
1,000,000 00 4,173.61
1,000,000 00 1,923 B8
2,000,000.00 2,945 54
1,022,813 00 2,985 25
1,000,000 0O 3,426 06
1,000,600 00 B,692.91
1,006,566.00 24,205 85
2,000,000.00 12,283 78
1,000,000 €O 934 93
55,000 00 8 93
1,260,000 00 7,541 77
2,000,000 00 6,098 94
2,020,000 00 4,958 94
2,000,000.00 30,373 74
1,350,000.00 1,668 19
1,019,894 00 22,926 T2
3B,560,706 00 200,532 .48

1 (08B89500GG0O
1 0765900000
1 0765900000
1 0765900000
1 0BB9500000
1 1608500000
1 1247600000
1.124670C000
1 1246700000
1 1246700000
1 1246700000
1 1246700000
1 1246700000
1 1246700000
1 1246700000
1 1246700000
1 1246700000
1 1246700000
1 1246700000
1.1246700000
1.1246700000
1.1246700000
1 1292200000
1 1292200000
1 1292200000
1 1292200000
1.1352500000
1 1415300000

VAL ACCRUED SOQURCE

12 5000%
11 5000%
11 5000%
11 5000%
12 5000%
15 0000%
12 Q00D¥
11 5000%
11 5000%
11.5000%
11 S000%
11 5000%
11 50D0%
11 5000%
11.5300%
11 5000%
11 5000%
11 5000%
11 5000%
11 5000%
11.5000%
11 5000%
12 5000%
12 5000%
12 5000%
12 5000%
12 5000%
11.5000%

CITTRANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
QCITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIRANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIRANK
CITIBANK
CITIBANK

FAIR VALUE

7,952 B4
2,850 68
2,185.48
2,042 97
1,030 83
5,706 75

17,006.85
2,459 72

217 97

15,281 55

450 28

15,912 29
4,693 93
2,163 73
3,317.71
3,357 42
31,853 19
9,776 66

27,223 5%

13,815 20
1,051.49

10 04
8,516 12
6,887 05
5,599 73

14,298 63
1,893 g1

26,171 54

225,728 27

Page# 17

1,991 48



94974QLQA
94974QN0E
949740NRq
056050YNC1
06050YNDg
DEOSOYNG?

Book Value

AIP

Book + AIP

SECURITY MAME

WELLS FARGO & CO BANK NOT
WELLS FARGO AND CO BN
WELLS FARGO AND CO BN
BANK OF AMERICA BN

EANK OF AMERICA BN

BANK OF AMERICA BN

1,500,000,000 00
- a GG
1,500,000,000 Co

QFFICE OF THE STATE

TREASURER

MARKET VALUATION REPORT FOR: 09/30/2007

MATURITY PURCHASED RATE
10/12/2007 0B/15/2007 5.30000
10/128/2007 0£9/24/2007 4.820D00
10/19/2007 059/24/2007 4.82000
01/02/2008 08/24/2007 5 02000
01/29/2008 09/25/2007 5 00000
02/01/2008 ©9/27/2007 5 00000

076 -~ BANK NOTE [

200,000,000.00
100,000,000 DO
200,000,00C 00
400,000,000 00
200,000,000 0C
400,000,000 &80

1,500,000,000 00

200,000,000 00
100, D60, 00D - 0D
260,000, 000.00
400,000,000 00
200,000,000 00
$00,000, 000 00

1,500,000, 000.00

1 0000502500
D 993985658400
0 9998579700
0 9926047400
0 9994943700
D 3994867600

FAIR VALUE

200,010,050 00

59,586,584 00
199,971,594 00
39?,841,896.00
199,898,874.00
399,794, 704.00

1,459,503,702.00

Page# 18

1,383,888 89
93,722 22
187,444 44
190,444 44
166,666 67
222,222 22

2,444,388 88



905318066
90531ANES
90531AT8%
90531AWES
92976EJLL
989 70WRXS
90531AY42
98570WRV3
90531A3A%
90531AZ4]
90333UWVDH
98970WQV4
S50531AT2%
90333UXB3
90333UXCL
9394 0AXMY
93540AXR]

Bock Value

Alp

Book + AIP-

UNION BARNK CD

UNION BANK OF CALIFGRNIA

UNION BANK CD
WACHOVIA D
ZIONS b
UNION BANK (D
ZI0ONS BANK CD
UNION BANK CD
UNION BANK CD
U § BANK ¢D
ZIONS BANK CD
UNION BANK CD
U & BANK CD

U § BANK D

WASHINGTON MUTUAL BANK CD
WASHINGTON MUTUAL <D

2,095,000, 000 Q0

2,095,000,000 0C

MARKET VALUATION REPORT FOR

10/01/2007
10/29/2007
10/29/2007
10/28/2007
10/29/2007
10/29/2007
11/01/2007
11/01/2007
11/13/2007
11/13/2007
11/20/2007
11/2¢6/2007
11/21/2007
11/27/2007
11/28/2007
11/30/2007
11/30/2007

Go2

OFFICE OF THE STATE TREASURER

05/24/2007
05/08/2007
0672672007
07/23/2007
07/23/2007
07/23/2007
08/02/2007
07/03/2007
09/10/2007
08/09/2007
09/13/2007
06/21/2007
06/20/2007
05/24/2007
09/24/2007
06/01/2007
06/20/2007

Ch DOMESTIC

5
5
)
S
5
5
5
s
5

5.

S
5
5
4
4
5

5.

29000
29000
29000
30000
30000
aoooe
31080
ro00
60000
43000
53000
32000
23000
30000
50000
32000
33000

17

09/30/2007

120,000,000 €O
200,000,000 00
10¢,000,000 00
75,000,000 00
100,000,000 00
100,000,000 00
100,000,000 00
100,000,000 CO
100,000,000 0O
100,000,000 00
200,000,000 0D
100,000,000.00
100,000,000 0O
100,000,000 0O
100,000,000 00
200,000,000 0O
200,000,000 0O

2,095,000,000 00

120,000,000 00
200,000,000 00
100,000, 000 Q0
75,000,000 0C
100,000,000 0O
100,000,000 00
106, 006,000 00
100,000,000.00
100,000, 000.00
100,000,000 00
200,000,000 00
100,000,000 00
100, 000,000.00
100,000,000 00
100, 006,000, 00
200,000, 000.00
200,000,000.00

2,0985,000,000 0O

1 0000000000
1 0000824300
1 GQod9088g00
1 0001142200
1 0001142200
1.0001142200
1 0000981000
1 0000785600
1 0005142400
1 0002835300
1.0005B863200
1 0001273800
1 ooo0a727c0
0 93995996600
0 9995927000
1.0000433700
1 0000837800

120,000,000 CO
200,012,486.00
100,009, 088.00
75,008,566.50
100,013,422.00
100,011,422 0OC
100,009,810 00
100,007,856 00
100,051,424 0C
100,028,353 00
200,117,384 00
100,012,%38.00
100,008,727 00
99,959,566 00
99,959,270 00
200,00E,674.00
200,016,756 00

2,095,233,942 50

Page# 19

2,292,333 33
4,290,777 78
1,425,361 11
772,916 67
1,030,555 56
1,030,555 56
885,060 00
1,327,500 00
326,666 67
795,416 67
559,000 00
1,507,333 33
1,513,527 78
95,277 78
95,277 78
3,605,777.78
3,049,944 .44

24,607,222 24



05566QK2ZS
0636Q0DF6
06416LEMS
20259XJY0
T49TTFKEZ
74977FPQ7
74977FPN4
T8010FEG3
05252VXG5
06416MCDE
B8911A2P40
34956MT38
78009H4G1
34956MV35
B911A2R30
53943PL68
B5324FHBS
Z26156RDT1
00078FSA2
00C78FSF1
0636Q0C2Z3
DE416MDD5
13606WTSS
225500CY5
25153GUGS
B336P1JN1
8336P1ND8
90263KYH5
063 6Q0HGD
0673P2BN1
13170E6XY
22550A758
34956MQ64
53543PB51
78010FBS0
0&873P2BR7
0673P2AK2
20259XIM6
8305CHBWE
83050HFES

BNP PARIBAS Y(D

BANK OF MONTREAL ¥CD
BRNK OF NGV SCOTIA Y(D
CCMMERZBANK YCD

RABOBANK YCD

RABOBANK YCD

RABOBANK YCD

ROYAL BANK OF SCOTLAND YC
ANZ YCD

BANK OF NOVA SCOTIA YCD
TORONTO DOMINION BANK YCD
FORTIS BANK YX(CD

ROYAL BANK OF CANADA YCD
FORTIS BANK YCD

TORONTC DOMINION BANK YCD
LLOYDS BANK YCD

STANDARD CHARTERED YCD
DRESDNER BANK Y(D

ABN AMRO YCD

ABN AMRC Y(D

BANK OF MCNTREAL YCD

NOVA SCOTIA YCD

CANADIAN IMPERIAL BANK OF
CREDIT SUISSE FIRST BOSTO
DEUTSCHE BANK YCUD

SOCIETE GENERALE YCD
SOCIETE GENERALE YCD

UBS YCD

BANK OF MONTRERL Y(D
BARCLAYS BANK Y(D

CALYON YCD

CREDIT SUISSE FIRST BOSTO
FORTIS BANK YCD

LIOYDS BANK YCD

ROYRL BANK COF SCOTLAND YC
BARCLAYS BANK YCD
BARCLAYS BANK YCD
COMMERZBANK YCD

§-E BANKEN YD

5-E BANKEN YCD

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR- 09/30/2007

10/01/2007
10/01/2007
10/01/2007
10/01/2007
10/01/2007
10/01/2007
10/02/2007
10/02/2007
10/05/2007
10/10/2007
10/10/2007
10/12/2007
10/16/2007
10/17/2007
10/18/2007
10/19/2007
10/19/20607
10/26/2007
10/29/2007
10/29/2007
10/2%/2007
10/29/2007
10/29/2007
10/29/2007
i10/28/2007
10/29/2007
10/29/2007
10/29/2007
11/01/2007
11/01/2007
11/01/2007
11/01/2007
11/01/2007
11/01/20607
11/01/2007
11/02/2007
11/06/2007
11/13/2007
11/20/2007
11/20/2007

09/17/2007
05/24/2007
05/24/2007
07/03/2007
05/24/2007
09/24/2007
05/21/2007
0D8/30/2007
09/21/2007
08/15/2007
09/10/2007
08/09/2007
09/10/2007
08/30/2007
09/18/2007
09/21/2007
09/21/2007
05/25/2007
05/08/2007
05/29/2007
05/21/2007
08/30/2007
08/30/2007
07/31/2007
05/25/2007
D5/30/2007
08/30/2007
01r/23/2007
08/30/2007
08/09/2007
05/30/2007
05/30/2007
¢7/31/2007
07/31/2607
08/09/2007
08/03/2007
08/02/2007
06/11/2007
06/11/2007
09/18/2007

S 22000
5 300G0
5 28000
5 32000
5 2B000
4 88000
4 B7000
5 50000
4.90000
5 33000
5.70000
5 42000
S S5000
% 53000
S 45000
¢ 97000
4 90000
5.31000
5 25000
5 30000
S 32000
5 55000
S 55000
5 30500
5 31000
5 31000
5 5z000
5.31000
5 62000
5.33000
5 31500
5 32000
5 30000
5 258000
S 33000
5 33000
5 32000
5.33000
5 32500
§ 34500

200,000,000 00
300,000,000 00
150,000,000 0D
75,000,000 DD
200,006,000 00
160,000,000 00
250,000,000 00
150, 000,000 0C

75,000,000 00
70,000,000 00
200,000,000 00
100,000,000 00
200,000,000.00
200,000,000.00
148,000,000.00
160,000,000.00
100,000,000 Q0
100,000,000 00
100,000,000 00
100,000,000 00
125,000,000 00
200,000,000 00
100,000, 000.00
100,000,000.00
100,000,000 00
100,000,000 00
100,000,000 00
100,000,000 00
100,000,000 DO
100,000,000 00
100,000,000 00
100,000,000 0O
100,000,000 00
106,000,000 00
106,000,000.00
200,000,000 ¢0
190,000,000 00
50,000,000 00
100,000,000 DO
200,000,000 00

200,600,000 00
300,000,000 DG
150,000,000 00

75,000,000 GO
206,000,000 00
160,000,000 00
250,000,000 00
150,000, GO0 00
75,000,000 00
69,981,030 50
200,000,829 40
100,000,000 0O
200,000,994 48
200,000,000 00
148,024,168.84
100,000, 000.00
100,000,000 00
100,003,177.94
100,000,000 OO0
100,000,000 00
125,000,000 00
200,000,000 00
100,000,000 00
100,000,000 00
100,001, 628.98
100,000, 000 0O
100,000,000.00
100,002, 683 .50
100, 000, D0O. DO
100,002,304 .72
100,000, 000.00
100,000, 000.00
100,000,000 00
100,000,000 40
100,002,304 72
200,000,000 00
190,000,000 00

50,000,000 00
100,001,926 12
200,001,733 80

5.1000
5 1000
5 1000
5 1000
5 1000
5 1000
5 1000
5 1000
5.1000
5.1000
5.1000
5.1000
5.1000
5 1000
5 1000
5 1000
5 1000
5 1000
5 1C00
5 1000
5 1000
5 1500
5 1500
5 1500
S 1500
5.1500
5.1500
5 1500
5 1500
5 1500
5 1500
5 1500
5 1500

1 0000000000
1 0000000000
1 0000000000
1 000000000C
1 9900000000
1 0000000000
0 9959934200
1 000004200
0 9993770200
1 0000485700
1 0001455800
1 0000852100
1 0001802400
1 0001795600
1.0001601%500
0 9959316500
0 5938967500
1 Q000781700
1 0000624200
1 0000822300
1 0000827800
1 0003291300
1.0003251300
1.0001227200
1 0000875100
1 0000504200
1 0003058800
1 0001218900
1 0003808800
1 0001196700
1 0000606300
1.0000648400
1 0000883000
1 ¢Qgg738000
1 0001196700
1 0001194600
1 0001237000
1 0001123100
1 00012367G¢0
1 0002552000

FAIR VALUE

200,000,000 00
300,000,000 0
150,000,000 00

75,000, 000 00
200,000,000 00
160,000,000 00
249,998,355 0O
150,001,563 00

74,998,276 50
70,003,399 90
200,029,116 00
100,008,521 00
200,036,048 00
200,035,912 00
148,023,702 20
99,993,165 00
95,589,679 00
160,007,817 0O
100,006,243 00
100,008,223 00
125,011,597 50
200,065,826 00
100,032,913 00
100,012,272 Q0
100,008,751 Q0
100,009,042 00
100,030,559 00
100,012,189 00
100,038,088 00
100,011,967 00
100,006,063 00
100,006,484 00
100, 008,830 00
100,007, 980 OO
106,011,967 00
200,023,892 0G
190,023,503 00

50,005,615 50
100,012,367 00
200,051,040 00

Pagel# 20

ACCRUED INT
406,000 00
5,741,666 67
2,860,000 00
997,500 00
3,813,333.33
151,822 22
338,194 44
733,333 33
102,083 33
487,102 78
665,000 00
797,944 .44
647,560 00
983,111 11
291,272 22
138,055.56
136,111 11
1,902,750 00
2,145,3B8.8Y
1,840,277 78
2,456,805 56
986,666 67
493,333 33
913,638 89
1,502,750.00
1,829,000 GO
490,666.67
1,032,500.00
499,555 56
784,694 44
1,830,722 22
1,832,444 44
912,777.78
911,055 56
TB4,694 44
1,747,055 56
1,684,666 &7
829,111 11
1,656,666 67
386,027 78



CUSIP SECURITY NAME

13606WUS7 CANADIAN IMPERIAL BANK OQF
8336P1PD6 SOCIETE GENERALE YCD
B5324FGL4 STANDARD CHARTERED YCD
B911A2C28 TORONTC DOMINION BANK YCD
DS566QKK2 BNP PARIBAS YCD

13606WNX4 CAMADIAN IMPERIAL BANK OF
8336P1M56 SOCIETE GENERALE YCD
90263X2J6 UBS YCD

05252VWUS ANZ YCD

1317A0BJ3 CALYON YCD

13606WRN2 CANADIAN IMPERIAL BANK OF
26156REP8 DRESDNER BANK YCD
B3050HBP1 S-E BANKEN YD

$0263KZ76 UBS YCD

78010FAB3 ROYAL BANK OF SCOTLAND YC
05252VWW1 ANZ YCD

1317A0CU7 CALYON YCD

B5324FHA7 STANDARD CHARTER YCD
38375WFZ4 BANK OF IRELAND YCD
38375WGA8 BANK OF IRELAND YCD
53543PME7 LLOYDS BANK YCD

1317R0CX1 CALYON YCD

8911A2ZUIS TORONTO DOMINION YCD
96121HPVD WEST PAC YCD

Bock Value §,517,051,203 42

AIP 162,165.45

Book + AIP  §,517,213,372.87

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR 09/30/2007

11/27/2007
11/27/2007
11/27/2007
11/27/2007
11/2B8/2007
11/28/2007
11/28/2007
11/28/2007
11/30/2007
11/30/2007
11/30/2007
11/30/2007
11/30/2007
11/30/2007
12/03/2007
12/27/2007
12/27/2007
12/27/2007
12/28/2007
12/2B/2007
12/28/2007
01/23/2008
01/29/2008
01/2%/2008

o0l

09/17/2007
09/10/2007
08/15/2007
06/27/2007
07/31/2007
06/01/2007
07/31/2007
09/18/2007
06/21/2007
©7/31/2007
07/31/2007
06/26/2007
06/02/2007
09/17/2007
07/31/2007

c6/28/2007

09/24/2007
09/21/2007
09/24/2007
09/25/2007
09/25/2007
09/25/2007
09/24/2007
07/23/2007

D FCOREIGN

5 38000
5 60000
5 45000
S 31io00¢C
5 28500
5 32000
5 235000
5 319000
5.32000
5 25000
5 30000
5 31000
5 33500
5 41000
5 25000
5.31000
5.04000
5 09000
S 13000
5 13500
5 00500
5 09000
5 Qd0cQ
5 32000

64

150,000,000 00
10G, 000,000 00
106,000, 000.00

60,060,000 0D
100,000,000 00
150,000,000 00
100, 000, 000 00
200,000,000 00
100,000,000 00
190,000,000 0O
100,000,000 GO
115,000,000 60
150,000,000 00
260,000,000 00
200,000,000.00
200,000,000 00
100,000,000 00

99,000,000 00
200,000,000 00
175,000,000 00
175,000,000 00
100,000,000 00
100,000,000 00
100, 000, GOD. 6O

8,517,000,000 00

150,000, 000 00
100,000,000 00
100,000,000 00
60,000,000 00
100,000,000 Q0
150,000, 000.00
100,001, 637.82
200,003,903 04
100,000,000 00
100,000, 00¢ 00
100,000,000 00
115,004,745 85
150,003,083 58
200,004, 065,96
200,000, 000.00
200, 000, 000.00
100, 000, 000 00
99,005,263 10
200,000,000 00
175,000, 000 00
175,002,255 29
100,000,000 0O
100,003,465 78
160, 000, 000. 0O

8,517,051,203 42

§.1500
5.1500
5 1500
5 1500
5 1500
< 5 1500
5 2000
5 2000
5.2000
5.2000
5 2000
5 2000
5 2000
S 2000
5.2000
5.2000
5.2000
S 2000
5 2000
5 1500
5 1500
5 1500

1 0003443000
1.0006B803200
1 0004135100
1 0001367600
1 0001408100
1 0001232800
1 0001487300
1 0003674700
1 0000687700
1 0000704300
1 0000868100
1 0000588300
1 0000677200
1 0003285200
1 0000735200
1 0000886300
0 9996059700
0 9997199200
CG.99961685200
G 9998323600
0 9995188500
0.3987690600
0 9997535300
1 0003825200

8,

-

150,051,645 00
100,068,032 00
100,041,361 00
60,008,205 60
100,014,081 00
150,018,492 00
100,014,873 00
200,073,494.00
100,006, 877.00
100,007,043 00
160, 008,681.00
115,006, 765.45
150,010, 158.00
200,065,784 00
200, 014, 784 00
200,017,726 00
99,960,597 00
98,972,272 08
199,963,704 00
174,570,663 00
174,915,798 75

99,978,906 QD

99,975,393.00
100, 038,252 00

517,734,594 48

Paged 21

313,833 33
326,666 67
711,527 78
845,600 00
910,194 44
2,704,333 13
911, 055 56
389,277 78
1,507,333 33
311,055 56
912,777 78
1,645,362 50
2,711,958 33
420,777 78
1,822,111 11
2,802,500 00
98,000 00
139,975 00
199,500 00
149,770 83
145,979.17
84,833 33
98,777 74
1,034, 444 44

70,944,926 39



06737JX18 BARCLAYS BANK CP
1247P3X15 CAFCO CP

12619UX14 CRC FUNDING COMPANY CP
173G7SX15 CITIGROUP FUNDING INC CP
36959JX16 GENERAL ELECTRIC CAPITAL
38142UX15 GOLDMAN SACHS GROUP INC C
59018KX14 MERRILL LYNCH CP
89233HX17 TOYOTA MOTOR CREDIT CORP
97342KX11 WINDMILL FUNDING CORP CP
12619UX22 (CRC FUNDING CORFP CP
3024R1X24 FCAR CP

36959JX24 GENERAL ELECTRIC CAPITAL
70017FX21 PARCC CP

90485LX29 UNION BANCAL P

37342FX29 WINDMILL FUNDING CORP CP
17307SX31 CITIGROUP FUNDING INC CP
2546R1X37 DISNEY (WALT) CO CP
643510X32 NEW CENTER ASSET TRUST CP
$0262DX42 UBS CP

173075%56 CITIGRCUP FUNDING INC CP
70017FX54 PARCO CP

1247P3X8B CAFCO CP

12618UX97 CRC FUNDING COMPANY CP
2546R1X94 DISNEY (WALT) CO CP
64351QX99 -NEW CENTER ASSET TRUST CP
97342KX94 WINDMILL CAPITAL CORF CP
2B8100MXA4 EDISON CP

752BA3XA8 RANGER FUNDING (COMPANY LL
173075XB3 CITIGROUP FUNDING INC CP
2546R1XBY DISNEY (WALT) CO CP
4662J1XBY JP MORGAN CHASE AND CO CF
3703E1XC7 GENERAL MILLS CP
643510QXC2 NEW CENTER ARSSET TRUST CP
67583UXC2 QLD LINE FUNDING CP
89233HXC3 TOTOYA MCTOR CREDIT CORP
36959JXF5 GENERAL ELECTRIC CAP CORP
70017FXF2 PARCO CP

50262DXF7 UBS CP

173075XG2 CITIGRCUP FUNDING CP
97342KXGA WINDMILL CAPITAL CORP CP

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR 09/30/2007

10/01/2007
10/01/2007
10/01/2007
10/01/2007
10/01/2007
10/01/2007
10/01/2007
10/01/2007
10/01/2007
10/02/2007
10/02/2007
10/02/2007
10/02/2007
10/02/2007
10/02/2007
10/03/2007
10/03/2007
10/03/2007
10/04/2007
10/05/2007
10/05/2007
16/09/2007
10/09/2007
10/09/2007
10/0%/2007
10/09/2007
10/10/2007
10/10/2007
10/11/2007
10/11/2007
10/11/2007
10/12/2007
10/12/2007
10/12/z007
10/12/2007
10/15/2007
10/15/2007
10/15/2007
10/16/2007
10/16/2007

0 000000
0 000000
0 000800
0.000000
0 000000
0 000000
0 Q00000
¢ 00000C
0 000000
0 000000
0 000000
0.000000
0 000000
0 000000
0.000000
0 006000
0.000000
0 000000
0 000000
0 000000
0 £00C00
0 £0GGOD
0 600000
0 000000
0.00C000
0 000000
0 000000
0 000000
5 000000
0.000000
0 006000
0 000000
0 000000
g 0U0GGo
0.000000
0 000000
0 000CG00
0 000000
0 000000
0 000000

100,000,000 00
500, 600,000 0D
100,060,000 00
600,000,000 00
650,000,000 00
350,000,000 CO
125,000,000 00
200,000,000 00
375,000,000 0O
100,000,000 Q0
100,000,000 00
350,000,000 00
51,000,000 00
50,000,000 0
40,000,000 0O
300, 000,000.00
80,000,000 00
100,000,000 00
200,000,000 00
150,000,000 00
101,000,000 00
100,000,000 00
115,000, 000.00
30,000,000 00
80,000,000 00
200,000,000 00
75,000,000 00
25,000,000.00
225,000,000 0D
24,000,000 00
75,000,000.00
40,600,000 00
65,000,000 00
52,000,000 09
300,000,000 00
150,000, 000 00
100,060,000 GO
100,000,000 00
100,000,000 00
148,000,000 0D

99,267,041 66
498,034,166.68
99,856,944 44
588,359,111 1§
641,123,527 72
343,680,555 54
122,634,722 22
198,483,333 32
370,038,708 34
99,450,000 00
58,964,583 34
347,294,791.69
50,570,410.00
49,634,722.22
39,668,355 56
299,737,500 00
79,856,500 00
99,810,416 66
198,186,500.00
149,802,375.00
100,104,466.67
98,920,833 34
113,758,958 34
29,937,583 33
79,837,600 00"
158,611,111 12
74,373,000 00
24,760,312.50
224,593, 7¢% 99
23,953,633 33
74,376,562 50
39,865,322 22
64,656,041 67
51,466,133 34
298,894,166 68
147,503,541 66
98,965,555 56
99,06%,875 00
99,076,000 00
147,444,177 77

INDEX RATE

0.0510
¢ 0510
0 0510
0 051¢Q
0 0510
0 0510
0 0510
0.0510
o 051¢C
0 0510
0 0510
0 0510
0 0510
¢ 0510
0 0510
0 0510
0 0510
0 0510
0 0510
0 0510
0 0510
0 0510
0.0510
0.0510
0.0510
0 05140
0 0510
0 0510
0 G51¢
Q 0510
Q 0510
Q 0510
0 0510
0.0510
¢ 0510

DAYS

]
]
1
O m o m oD Em e RN NN R o0 O 0 0 0 0 o0 S

e i i s s I
LS R N T - R - B =)

Page# .22

FAIR VALUE
100,000,000 00
500,000,000 00
100,000,000 00
600,000,000.00
650,000, 066G 00
356,000,000 GO
125,000,000 0D
200,000,000 00
375,000,000 00
99,955,833 33
59,985,833 33
345,950,416 67
50,992,775 00
49,992,916.67
39,994,333 33
299,915,000 00
79,977,333 33
99,971,666 67
199,915,000 00
149,915,000 00
100,942,766 67
99,B86,666 67
114,B59,666.67
29,966,000.00
79,909,333 33
189,773,333 33
74,904,375 00
24,968,125 00
224,681,250 00
231,966,000 00
74,893,750 00
15,937,666 67
64,898,708 33
51,918,966 67
299,532,500 00
149,702,500 00
99,801,666 67
$9,B01,666.67
99,787,500 00
147,685,500 00



cyusIp SECURITY NAME
12619UXHS CRC FUNDING COMPANY CP
173075XH0 CITIGROUP FUNDING INC CP
3703E1XK9 GENERAL MILLS CP
1247P3XN7 CAFCO CP
13443DXN4 FAMPBELL SOUP CO CP
3024A7¥S4 FCAR CP ’
64351QXS7 NEW CENTER ASSET TRUST CP
06737JXV2 BARCLAYS HANXK CP
24422MXVS JOHN DEERE CAPITAL CORP C
4662J1XV7 JP MORGAN CHASED AND CO C
89233HXV1 TOYOTA MOTOR CREDIT CORP
36959JY15 GENERAL ELECTRIC CREDIT C
12615UYB8 CRC FUNDING CORP CP
$0262DYD1 1BS CP
36959JYMS GENERAL ELECTRIC CAP CORP
50262DYM1 UBS CP
36959JYT4 GENERAL ELECTRIC CAP CORP
36960MYUl GENERAL ELECTRIC COMPANY
16959JYW? QENERAL ELECQTRIC CAP CORP
83365SYW? SOCIETE GENERALE CP
369597230 GENERAL ELECTRIC CAP CORP
36960MZ3C GENERAL ELECTRIC COMBANY
89233HZ45 TOYOTA MOTOR CREDIT CORP
0660P1ZA2 BANK OF AMERICA CP
833655ZL0 SOCIETE GENERALE CP
B33655ZT3 GOCIETE GENERALE CP
4662J0AP7 Jp MORGAN CHASE AND CO CP
36559HBVA GENERAL ELECTRIC CAP CORP
003
Book Value 11,194,381,479 42
AIP .00
Book + AIp 11,154,3B1,479 42

QOFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR 09/30/2007

MATURITY

10/17/2007
10/17/2007
10/19/2007
10/22/2007
16/22/2007
16/26/2007
10/26/2007
10/259/72007
10/29/2007
19/29/2007
10/29/2007
11/01/2007
11/08/2007
11/13/2007
11/21/2007
11/21/2007
11/27/2007
11/28/2007
11/30/2007
11/30/2007
12/03/2007
12/03/2007
12/04/2007
12/10/2007
12/20/2007
12/27/2007
01/23/2008
02/25/2008

- COMMER PRPER

0 000000
¢ DDOCO0O
¢ 000000
0 0GGODO
0.000000
0.000000
0.000000
0.000000
G 000000
¢ Q00000
0 006090
0 0oO0GO
0 000000
0 000000
0 Q00000
0 000000
0 ©oppoo
0 0Qo0o00
0.000000
0 Q00000
¢ 000000
0 000000
O 000000
0 GQoooo
0.000000
0 Qoo000
C 000000
¢ 000000

100,000,000 00
200,000,000 00

50,000,000 00
200,000,000 00
50,000,600 00

80,000,000 00
200, 000, ©00.00
200,000,000 00
74,000,000 00
183,000,000 00
100,000,000 GO
380,000,000 GO
100,000,000 00
75,000,000 00
175,000,000 00
100,000,000 GO

80,000,000 00
400, 0G6C, 000 00
160,060,000 00
235,000,000 00
380,000,000 00
200,000,000 GG
100,000, 000.6C

40,000, 000 00
100, 000, 000.090
100,000,000 00
115,000,000 00
300,000,000 40

98,887,444 44
196,542,388 88
49,753,888 89
198,930,555 5§
49,770,833 33
79,387,911 1t
199,063,111 12
196,371,527-76
72,658,750 00
180,221,986 11
98,889,555 56
175,644,199 99
98,633,416.66
74,304,854.16
173,539,187 50
297,101,666 66
83,104,000 00
395,525, 444 .48
158,163,688 90
232,640,600 Q0
375,838,577 75
197,234,444 44
98,887,777 78
319,130,833 33
98,828,777 78
98,701,166.66
113,068, 000.00
292,902,000 00

68 11,313,000,000.00 11,194,381,479 42

0 0510
0.0510
¢ 0510
0 0510
0 0510
0 0510
0.0510
0 0510
0 0510
0 0510
0 0515
0 0515
0 0515
0 0515
0 0515
0 0515
0.0515
0.0520
0 0520
0.0520
0 0520
0 0520
0 0520
0 0520
0 0520
0.0517
0 0513

16
16
18
21
21
25
25
28
28
28
28
i
38
43
51
51
57
58
&0
60
63
63
64
70
80
a7
114
151

MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL
MERRILL

Pagelf 23

99,773,333 33
199,546,666 67
49,872,500 00
199,405,000 00
49,851,250 00
79,716,666 &7
199,291, 666 67
199,206,666 67
73,706,466 67
182,274,100 00
99,603,333 33
178,314,805 56
$9,456,36868.89
74,538, 645.83
173,723,229 17
297,811,25G 00
89,266,125 00
396,681,111 11
158,613,333.33
232,963,333 33
176,542,000 00
198, 180, 000 00
99,075,555 56
39,595,555 56
9B, 644, 444 44
98,743,333 33
113,117,258 33
293,544,750 00

11,273,682,819.44
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MARKET VALUATICN REPORT FOR. 09/30/2007 Page# 24
CusIp SECURITY NAME MATURITY PAR VALUE BOOK VALUE PRICE COUPON INDEX SPREAD INT DATE SOURCE FAIR VALUE ACCRUED INT
85233PYNO TOYOTA MOTOR CREDIT COR 06/05/2008 25,000,000 04 25,000,000 G0 g 33%1400000 5.51375 3MO LIBOR - 5 5 09/05/2007 CITIBANK 24,978,500 Q0O 101,359 38
22238HEK2 COUNTYRYWIDE FIMANCIARL 06&/1B/2008 20,000,000 0O 20,001,853 B3 0 9790100000 5 75625 3MO LIBOR + 11 09/18/2007 CITIBANK 19,580,200 €O 41,572 92
22238HCV0O COUNTRYWIDE FINANCING C 09/02/2008 20,000,000 GO 20,006,592 35 0 9652800000 5 65500 3MD LIBOR + 15 08/28/2007 CITIBANK 19,305,600 ©0 1¢6,816.67
14912L2V2 CATERPILLAR FIN SER COR 10/28/2008 15,000,000.00 15,000,000 Q¢ 0 9974800000 5 43000 3MO LIBOR + 7 07/30/2007 CITIBANK 14,962,200 00 142,537.50
89233PFs8 TOYOTA MOTOR CREDIT COR 11/17/2008 i0,000,000 00 30,000,000 00 0 95976400000 5 46000 3MO LIBOR - & 08/17/2007 CITIBANK 29,929,200 00 204,750 00
2223BHAR0 COUNTRYWIDE FINANCIAL C 12/19/2008 9,000,000 00 9,016,307.77 0 9555500000 5.86750 3MO LIBOR + 27 09/19/2007 CITIBANK 8,599,550.00 17,602 50
024 - CORF FLTNG RATE & 112,000,000 00 119,024,753 #5 . 117,355,650.0¢ 614,638 98
Book Value: 119,024,753.85
ATP o co

Book + AIP 11%,024,753 95



0&0S05AK4
244217BJ3
46625HAY?2
36962GP57
859233PAT71

349746EXS
89233PDE6
06423AAW2
06423AAN3
929903ACe
B9233PB62
17226 7CH2
36962GR4B
368626231

Book Value
AIP
Book + AIP

BANK OF AMERICA B
JOHN DEERE CAP CORP CB
JP MORGRN CHASE
GENERAL ELECTRIC CRP CORP
TOYOTA MOTOR CREDIT CORP
066050CyU7 BANKAMERICA CORP BONDS

WELLS FARGO AND CO
TOYOTA MOTCR CREDIT CORP
BANC ONE CCRP
BANK ONE CORP MED TERM NO
WACHOVIA CB
TOYOTA MOTQR CREDIT CORP
CITIGROQUP INC CORPORATE B
GENERAL ELECTRIC CAP CORP
GENERAL ELECTRIC CAP CORP

255,065,505.13
0 00
255,065,509 13

01/15/2008
01/15/2008
02/01/2008
03/04/2008
03/11/2008
04/01/2008
04/04/2008
04/18/2008
06/30/2008
0B/01/2008
08/15/2008
09/02/2008
G2/0%/200G9
09/01/200%
10/27/200%

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR

01/03/2007
10/13/2006
04/23/2007
11/21/2006
01/11/2007
11/08/2006
10/23/2006
04/18/2007
05/24/2007
06/15/2007
05/24/2007
01/18/2007
a6/15/2007
01/30/2007
01/30/2007

CORPORATE BONDS 15

5,000,000 00
20,000,000 00
15,000,000 00
20,000,000 00
40,000,000.00

8,000,000.00

5,000,000.00
20,000,000 0C

9,300,000.00
12,500,000 0O
14,179,000 00
15,000,000 00
46,410,000 00
12,150,000.00
15,000,000.00

457,539,000 00

09/30/2007

4,963,839 68
19,855,576.47
14,888,570 82
19,856,346 09
40,000,000 00

8,057,977 17

4,936,657 65
20,000,000 00

9,05%,773 85
12,563,899 70
12,903,165 32
15,000,000 00
45,088,408 13
11,882,770 33
15,008,523 22

255,065,509 13

- 9955400000
9256100000
9963500000
5954800000
5991100000
0042000000
9899100000
0000100000
5807700000
0053100000
S866300000
0 9588700000
0.582400000C
0 9859600000
1 0060500000

o+ 0 B o +H oo o 0 o

3.875000
3 900000
4 000000
4 125000
5 185000
6 250000
3 500000
5 250000
2.625000
6 000000
3 500000
S 210000
3 625000
4.125000
5 250000

DAYS
76
16
60
27
B0

180
177
164
51
&0
46
23
52
a0
154

CITIBANK
CITIBANK
CITIBANK
CITIBRNK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK

4,977,700 00
19,912,200 00
14,945,250 00
19,909,600 00
39,964,400.00
8,013,600.00
4,949,550 00
20,000,200 00
9,121,161 00
12,566,375 00
13,992,262 57
14,983,050 00
$5,593,148 00
11,979,414 00
15,090,750 00

256,018,696 57
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40,902 78
164,666 67
100,000 00O

61,875 00
460,888 89
250,000 00

86,041 67
470,333 13

£1,709 3B
125,000 0

63,411 64

62,554 17
243,007 92

41,765 63
336,875 00

2,577,432.06



SYS031926
5YS031927
SYS031928
SYS031929
SY5032426
§YS5032427
5Y5032428
§Y5032429
§Y5032431
§YS031934
5YS031936
SYS032433
§Y5032706
§Y5032018
SYS03201%
SYS032054
8YS032434
SYS032439
SYS032441
SYS032442
SYS032443
§YS032444
§YS032445
$Y5012446
SYS032447
5Y5032093
5YS032096
5YS032098
5YS032100
§Y5032103
SYSD32108
85032451
SY5032452
SYS032453
SYS032456
SYS032457
SYS032458
§Y5032459
§YS032460
8Y5032461

SECURITY NAME

AMERICAN RIVER BANK TD
OPERATING ENGINEERS LOCAL
PACIFIC STATE BANK TD
RIVER CITY BANK TD

1ST CENTURY BANK NA TD
CATHAY BANK TD

MALAGA BANK TD

STOCKMANS BANK TD
AMERICAN RIVER BANK TD
AMERICAN RIVER BANK TD
WASHINGTON MUTUAL BANK FA
COMMERCEWEST BANK NA TD
XEROX FEDERAL CREDIT UNIO
CITIBANK N A TD

CITIRANK N A TD

LUTHER BURBANK SAVINGS TD
BANK OF THE WEST TD _
GREATER BARY BANK NA TD
MERIWEST CREDIT UNION TD
MISSTION COMMUNITY BANK TD
SAFE CREDIT UNION TD
TRANS PACIFIC NATIONAL BA
WESTAMERICA BANK TD
WILSHIRE STATE BANK TD
WILSEIRE STATE BANRK TD
BANK OF EAST ASIA (USA) T
FIRST PRIVATE BANK & TRUS
HANMI BANK TD

METRO UNITED BANK TD

U 5 BANK NATICHAL ASSOCIA
UNITED COMMERCIAL BANK TD
LOs PADRES BANK FSB TD
AMERICA CARLIFORNIA BANK T
BANCO POPULAR MORTH AMERI
FIVE STAR BANK TD
INDEPENDENCE BANK TD
ONEUNITED BANK TD

ORANGE COUNTY BUSINESS BA
PROVIDENT SAVINGS BANK TD
SHINHAN BAMK AMERICA TD

CFFICE QF THE STRTE TREASURER

MARKET VALUATION REPORT FOR 09/30/2007

10/03/2007
10/83/2007
10/03/2007
10/03/2007
10/c4 /2007
10/04/2007
10/04/2007
10/04/26G07
10/04/2007
10/05/2007
10/05/2007
10/05/2007
10/05/2007
10/10/2007
10/10/2007
10/10/2007
10/10/2007
10/10/2007
10/10/2007
10/10/2007
10/10/2007
10/10/2007
10/10/2007
10/10/2007
10/10/2007
10/11/2007
10/11/2007
10/11/2007
10/11/2007
10/11/2007
10/11/2007
10/11/2007
10/11/2007
10/11/2007
20/11/2007
10/11/2007
10/11/2007
10/11/2007
10/11/2007
10/11/2007

S
5

I I T BT B T R N I L I L

-

5
5
5
5
5
5

RATE PAR VALUE
100000 1,500,000 o0
ca8eeon 5,000,000 60
0goo00g 1,000,000 0
100000 2,000,000.00
870000 10,000,000 00
910000 38,000,000 OO
910c00 5,000,0C0 00
8300060 5,000,000 00
910000 2,500,000 00
100000 1,600,000 006
110000 70,000,000 00
.980000C 5,000,000.00
-0a000G 20,000,000 00
140000 15@, 066,000 00
140000 100,000,000 00
130000 25,000,000 00
990000 134,000,000 0O
930000 40,000,000 00O
010000 10,000,000.00
930000 2,500,000.00

-G10000 5,000,000 00Q
930000 1,000,000 OC
.980000 65,000,000 00
980000 3,000,000 00
980000 16,000,000 GO
120000 3,095,000.00
120000 5,000,000 00
100000 35,000,00¢ Q0
130000 2,000,000 00
120000 100,000,000 0O
120000 55,000,000 00
830000 25,000,000 00
960000 &€,000,000 0O
010000 24,000,000 00
960000 12,000,000.00
930000 3,500,000 00
990000 10,000,000.00
340000 4,000,000 00
000000 25,000,000 00
990000 4,300,000 0O

1,500,000 00
5,000,000 00
1,000,000 00
2,000,000, 00
10,000,000 00
38,000,00C 00
5,000,000 00
5,000,000 00
2,500,000 00
1,000,000 00
70,000,000 GO
s,000,000.00
20,000,000 ©O
156,000,000 60
100,000,000 00
25,000,000 00
134,000,000 00
40,000,000 0O
10,000,000.00
2,500, 000.00
5,000,000 00
1,000,000 00
§5,000,000 00
3,000,000 00
16,000,000 00
1,095, 000.00
5,000,000 0O
35,000,0006.00
2,000,000 00
100,000,000 00
55,000,000 00
25,000,000 00
6,000,000 00
24,000,000 00
12,000,000 00
3,500,000 00
10,000,000.00
4,000,000 00
25,060,000 00
4,300,000 00

1 00Q00000C0
1 0000000000
1 0000000000
1 0000Q00000
1 0000000000
1 0000000000
1 0000000000
1.06G6000000
1.0000000000
1.0000000000
1 0000000000
1 0000000000
1 0000000000
1 006Q00GQO00
1 0000000000
1 0000000000
1.0000000000
1 0000000000
1 0000000000
1 4000000000
1 0000000000
1 0000000000
1 0000000000
1.0000000000
1.0000000000
1 0000000000
1 0000000000
1 QcoQ000000C
1 0000000000
1 0¢oQoo00000
1 0000000000
1 0000000000
1 0000000000
1.000000Q0000
1 0000000000
1 0000000000
1 0oco000000Q
1 0000000000
1 00000C0000
1 0000000000
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FAIR VALUE

1,500,000 00
5,005,000 00
1,000,000 00
2,000,000 00

10,000,000 00
38,000, 000.00
5,000,000 00
5,060,000 00
2,500,000 00
1,000,000 00
76,000,000 00
5,000,000.00
20,000,000 00
150,000, 00G. GG
100,000,000 00
25,000,000 00
134,000,000 00
40,000,000 00
10,000,000 00
2,500,000 00
5,000,600 00
1,600,000 00
65, 000,000.00
3,000,000 00
16,000,000 00
3,095,000 00
5,000,000 0C
35,000,000 00
2,000,000 00
100,000,000 00
55,000,000 00
25,000,000 00
6,000,000 00
24,000,000 00
12,000,000 00
3,500,000 0C
10,000,000 ©O
4,000,000 00
25,000,000 00
4,300,000 00



§Y5032462
§Y5032110
5YS032111
§YS032114
SYS032116
5YS032463
SYS032465
6Y5032466
SYS032467
SYS032468
SYS032469
SYS032471
5Y5032472
5Y5032473
SYS032124
SYS5032126
§Y5032129
5YS032436
5YS032437
$Y5032438
SYS5032440
SYS032455
SY5032478
SYS032479
$YS032460
§YS032481
5Y5032796
5YS032134
SY5032144
§YS032147
SYS032150
5YS032483
5Y5032484
SYS032485
SYS032487
5Y5032488
5Y5032489
SY5032491
SY5032453
§YS032156

SECURITY NAME

UNITED COMMERCIAL BANK TD
COMERICA BANK TD
COMMONWEALTH BUSINESS BAN
MIRAE BANK TD

OMNI BANK NA TD
CHINATRUST BANK USA TD
EAST WEST BANK TD

ORANGE COUNTY BUSINESS BA
STATE BANK OF INDIA (CALI
UNION BANK OF CALIFORNIA
WESTAMERICA BANK TD
CITIZENS BUSINESS BANK TD
OMNI BANK NA TD

PREMIER AMERICA CREDIT UN
COMERICA BANX TD

CITIBANK N A TD

SAN LUIS TRUST HANK TD
COMMONWEALTH BUSINESS BAN
COMMUNITY BANK TD

EAST WEST BANK TD

MELLON 1ST BUSINESS BANK
COMMUNITY BANK TD

GREATER BAY BANK NA TD
LUTHER BURBANK SAVINGS TD
ORANGE COUNTY BUSINESS BA
STATE BANK OF INDIA {(CALI
XEROX FEDERAI, CREDIT UNIOQ
BANK OF THE SIERRA TD
FIRST PRIVATE BANK & TRUS
NARA BANK NA TD

PFF BRNK & TRUST TD
LUTHER BURBANK SAVINGS TD
CATHAY BANK TD

CHINATRUST BANK USA TD
FAR EAST NATIONAL BRNK TD
MERCHANTS NATICNAL BANK O
MERINEST CREDIT UNION TD
WESTAMERICA BANK TD
LUTHER BURBANK SAVINGS TD
FULLERTON COMMUNLTY BANK

MARKET VALUATION REPORT FOR

10/11/2007
10/12/2007
10/12/2007
10/12/2007
10/12/2007
10/12/2007
10/12/2007
10/12/2007
10/12/2007
10/12/2007
r0/i2/2007
10/12/2007
10/12/2007
10/12/2007
10/17/2007
10/17/2007
10/1%/2007
10/17/2007
10/17/2007
10/t7/2007
10/:17/2007
10/17/2007
10/17/2007
10/17/2007
10/17/2007
10/17/2007
10/17/2007
10/18/2007
10/18/2007
10/18/2007
10/18/2007
10/18/2007
10/18/2007
10/18/2007
10/18/2607
10/18/2007
10/18/2007
10/18/2007
10/18/2067
16/19/2007
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4 9390000
5 120000
5 100000
s 120000
5.100000
4 990000
4 930000
4 950000
4 550000
5 ¢00000
4 930000
5 000000
4.970000
5 000000
5 110000
S 120000
5.0590000
4 960000
4 $80000
4 $80000
4.950000
4.930000
5 000000
4 8850000
4 950000
4 990000
4 080000
5.080000
S 100000
5 0B00QOC
5 080000
4 950000
4 590000
4 550000
5.000000
5 000c000
5 020000
4 990000
4 990000
5.080000

120,000,000 00
50,000,000 0C
5,000,000 00
4,000,000 00
2,000,000 00
40,000,000 00
50,000,000 00
6,000,000 0C
3,000,600 00
175,000,000 00
60,000, 000.00
25,000, 000.00
2,000,000.00
20,000,000 DO
50,000,000 00
150,600, 000.00
1,700, 000.00
5,000,000 00
15,000,000 00
42,000, 000.00
75,000,000.00
20,000,000.00
50,000,000 00
25,000,000 00
8,000,000 00
5,000,000 0C
7,000,000.00
10,000, 000.00
3,000,000 00
25,000,000 00
20,000,000 00
25,000,000 00
25,000,000.00
55,000,000.00
50,000,000 00
2,000,000 00
5,000,000 00
65,000,000.00
25,000, 000.00
8,000,000.00

09/30/2007

120,600, 000 00
50,000,000 00
5,000, 000.00
4,00C,000 00
2,060,000 00
40,000,000 00
50,000,000 00
6,000,000 00
3,006,000 00
175,000,000 00
£0,000,000 00
25,000,000 00
2,000,000 00
20,000,000 00
50,000, 000.00
150,000,000 00
1,700,000 00
5,000,000 00
15,000,000 00
42,000,000 00
75,000, 000.00
20,000, 000.00
50,060,000 00
25,000,000 00
8,000,000 00
5,000,000 00
7,000,000 0O
10,000, 000.00
1,000,000 00
25,000,000 00
20,000,660 GO
25,000,000 00
25,000,000 00
55,000,000 00
50,000,000.00
2,000,000 00
5,000,000 00
65,000,000 00
25,000,000 00
8,000,000 00

1 00000CQ000
1 0000000000
1.0000000000
1 0000000600
1 0000000000
1 0000000000
1 0000000000
1.000000QQ000
1 0000000000
1 0000000000
1 0000000000
1 0000000000
1 0000000000
1.0000000000
1 0000000000
1 0000000000
1 0000000000
1 0CQ0000000C
1 ©000000000
1.0000000000
1.0000000000
1.0000000C00
1.0000000C00
1 0000000000
1 00000C0000
1 0000000000
1 0000000000
1 0000000000
1 0000000000
1 0000000000
1 0600000000
1 00Q00000CO
1 0000000000
1.0000000000
1 0000000G00
1 000000000
1 0000000000
1 0000000000
1 0000000000
1 0000G00000
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12¢, 000,000 00
50,000,000 00
5,000, 000.00
4,000,000.00
2,000,060 GO
40,000,000 00
50,000,000 00
6,000,000 00
3,000,000.00
175,000,000 00
60,000,000 00
25,000,000 00
2,000,000 00
20,000,000 00
50,000,000 00
150,000,000 00
1,700,000 00
5,000,000 00
15,000,000 00
42,000,000 00
75,000,000 00
20,000,000 00
50,000,000 GO
25,000,000 00
8,000,000.00
5,000,000 00
7,000,000 00
10,600,000 00
3,000,000 DD
25,000, 000.00
20,000,000.00
25,000, 000.G0
25,000,000 00
55,000,000 0D
50,000,000 00
2,000,000 00
5,000,000 00
£5,000,000 0C
25,000, 000.00
8,000,000 00



SYS032454
SYS032B11
SYS032167
§Y5032504
SYS032507
5Y5032508
8YS032509
§Y$032510
SYSQ32511
SYS032512
5YS032826
5Y5032179
SYS032513
§Y8032515
5YS0321%90
SYS0321%4
SYS5032517
5YS032518
9YS5032519
SYS503252¢
5YS032522
S5YS5032523
S¥YS032524
SYS032525
8YS5032201
SYS032210
SYS032527
5YS5032532
SYS(Q32539
SYS032540
SYS5032541
SYS032544
SYS5032545
§YS032213
S5YS032214
5YS032216
SYS032219
5YS032529
SYS032533
BYS032542

MANUFACTURERS BANK TD
XERCX FEDERAL CREDIT UNIO
COMERICA BANK TD

QRANGE COUNTY BUSINESS BA
GOLDEN 1 CREDIT UNION TD
LA JOLLA BANK FSB TD
MECHANICS BANK TD

MISSION COMMUNITY BANK TD
PACIFIC COMMERCE BANK NA
UNITED COMMERCIAL BANK TD
XEROX FEDERAL CREDIT UNIO
PROVIDENT CREDIT UNION TD
AMERICAN RIVER BANK TD
GRANGE COUNTY BUSINESS EA
EI, DORADO SAVINGS BANK TD
SUMMIT STATE EANX TD
BANCO POPULAR MNORTH AMERI
BANK OF THE WEST TD
COMERICA BANK TD

FARMERS & MERCHANTS BANK
HANMI BANK TD

MECHANICS BANK TD

RIVER CITY BANK TD
WESTAMERICA BANK TD
EASTERN INTERNATIONAL BAN
$AN LUIS TRUST BANK TD
EVERTRUST BANK 7D -
CATHAY BANK TD

LA JOLLA BANK FSE TD

La JOLLA BANK FSB TD
SHINEAN BANK AMERICA TD
PACIFIC WESTERN BANK TD

U S BANK NATIONAL ASSOCIA
MIRAE BANK TD

FIRST BANK OF BEVERLY HIL
HANMI BANK TD

PFF BANK & TRUST TD

EL DORADO SAVINGS BANK TD
MANUFACTURERS BANX TD
FARMERS & MERCHANTS BANK

MARKET VALUATION REPORT FOR

10/19/2007
10/19/2007
10/24/2007
10/24/2007
10/24/2007
10/24/2007
10/24/2007
10/24/2007
10/24/2007
10/24/2007
10/24/2007
10/25/2007
10/25/2007
10/25/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/31/2007
10/31/2007
10/31/2007
18/31/2007
10/31/2007
16/31/2007
10/31/2007
10/31/2007
10/31/2007
11/01/2007
11/01/2007
11/01/2007
11/01/2007
11/01/2007
11/01/2007
11/01/2007
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4.9700C0
3 780000
5 080000
4 960000
5 050000
5 050000
5 050000
5 060000
5 060000
5 06¢CC0
3 740000
5 QBCOOC
5 060000
5 020006
5 050000
5 070000
5 060000
S 040000
5.040000
5.010000
5 030000
5 p30000
5 030000
5 030000
5 ¢20000
5.020000
4 920000
4 900000
4 900000
4 9500000
4 %1Q000
4 8BOOOC
4 9000C0
5 Q50000
5 o50000
5 030000
5 030000
4 9gooo0
4 8BOOQOQ
4 B8800C0O

25,000,000 00
20,000,000 DO
75,000,000 00
13,000,000 00
25,000,000 00
10,000, 000.00
20,000,000 00

2,500, 000.00
5,000,000 00
40,000,000 00
10,000,000 00
20,000,000 00
1,500,000 00
¢,000,000 Qo
5,000,000 00
4,600,000.00
16,000,000 00

176,500,000 00
50,000,000 00
35,000,000 00
10,000,000 00
10,000,000 00

3,000,000.00
25,000,006 0D
500,000 00
6,000,000 00
5,000,000 00
50,006,000 00
20,000,000 00
25,000,000 00
10,000,000, 00
4,000,000 00
100,000,000 60
2,500, 000,00
10,000,000 00
25,000,000 po
20,000,000 00
15,000,000 00
50,060,000 00
35,000,000 .00

09/30/2007

25,000,000 00
20,000,000 00
75,000,000 0O
13,000,000 ©0
25,000, 000.00
10,000,000 00
20,000,000 00
2,500,000 00
5,000,000 00
40,000,000 00
10,000,000 0O
20,000, 000.00
1,500,000 0O
4,000,000 00
5,000,000 00
4,000,000 00
16,000,000 00
176,500,000 00
50,000, 000.00
35,000,000.00
10,000,000 Q0
10,000, 000 00
3,000,000 00
25,000,000 00
900,000 00
6,000,000 00
5,000,000.00
50, 000,000.00
20,000, 000.00
25,000,000 00
10,000,000 00
4,000,000 00
100,000,000 00
2,500,000 00
10,000,000 00
25,000,000 00
20,000,000 0O
15,000,000 CO
50,000,000 00
35,000,000 00

1 0000000000
1 0000000000
1 0600000000
1 00Q0Q000000
1 0G00000000
1 0000000G000
1.0000000000
1 Q0000000000
1 0000000000
1 0000000000
1 0000000000
1.0000000000
1.06000000000
1 0Qoeoeo000
1.0000000000
1 0000000000
1 QC00000000
1 G000000000
1.0000000000
1.000000000C
1.0000000000
1 0000000000
1 0000000000
1 0000000000
1 0000000000
1 0000000000
1 000000CG00
1 0000000000
1 0000000000
1 0000000000
1 0000000000
1 0000000000
1.0000000000
1.0000000000
1 0000000000
1 0000000000
1 o0co0Q0O000
1 0c0Q00C0000
1 0000000000
1 06000000000

Pageff 28

25,000,000 00
20,000,000 00
75,000,000 00
13,000,000 0O
25,000, 000.00
10,000,400 00
20,600, C0C.CC
2,500,000 00
5,060,000 00
40,000,000 00
10, 000,000 0O
20,000,000 00
1,500,000 00
4,000,000 00
5,000,000 00
4,000,000 00
16,000,000 00
176,500,000 00
50,000,000 00
35,000,060 00
10,000,000 00
10,000,000 00
1,000,000 00
25,000,000 00
$00,000 00
6,000,000 oo
5,000,000.00
50,000, 0060.00
20,000,000 00
25,000,000 00
10,000,000 00
4,000,000 00
100,000,000.00
2,500,000.00
10,000,000 00
25,000,000 00
20,000,000 00
15,000,000 00
50,000,000 00
35,000,000 00




SYS032548
SYS032549
S5¥503255L
5¥S8032552
SY5032553
5YS032554
SYS032555
SYS032557
SYS032559
5YS032560
5Y¥S5032232
SY5032567
SYS032570
SYS012575
5YS5032576
SYS032577
SYS0325879
§5Y5032238
5YS032881
SYS032582
5YS032583

5YS5032588

SYSD32592
SYS032593

5YB032254

$YS032600
© 5¥5032601
SYS022602
5Y5032603
SYS032604
SYS032605
SYS032606
5YS032607

SECURITY NAME

TRANS FACIFIC NATIONMAL BA
TAMALPAIS BANK TD

HANMI BANK TD

WESTAMERICA BANK TD
CALIFORNIA BUSINESS BANK
CITIZENS BUSINESS BANK TD
EAST WEST BANK TD

MALAGA BANK TD

PRETFERRED BANK TD

PREMIER AMERICA CREDIT UN
GOLDEN 1 CREDIT UNION TD
BANK OF SACRAMENTO TD

CATHAY BANK TD
MALAGA BANK TD

PACIFIC CAPITAL BANK NA T
PREMIER AMERICA CREDIT UN
WESTAMERICA BANK TD
PACIFIC STATE RANK TD
CHINATRUST BANK USA TD
GREATER BAY BANK NA TD

LA JOLLA BANK FSB TD
5¥S032586 QPERATING ENGINEERS LOCAL
§Y5032587 SAFE CREDIT UNION TD
WILSHIRE STATE BANK TD
5Y5032589 WILSHIRE STATE BRNK TD
COMERICA BANK TD

FIVE STAR BANK TD
S§YS03255%4 ORANGE COUNTY BUSINESS BA
SY5032253 BANCC POPULAR NORTH AMERI
FULLERTCN COMMUNITY BANK
8YS(32258 WASHINGTON MUTUAL BANK FA
BYS032599 AMERICA CALIFORNIA BANK T

CATHAY BANK TD

COMMUNITY BANK TD

FIRST CALIFORNIA BEANK TD
FIRST CALIFCRNIA BANK TD
FIRST CALIFORNIA BANK TD
GRERTER BAY BANK Na TD
INDEPENDENCE BANK TD

LA JOLLA BANK FSB TD

OFFICE QF THE STATE TREASURER

MARKET VALUATICN REPORT FOR 09/30/2007

11/01/2007
11/01/2007
11/01/2007
11/02/2007
11/02/2007
11/02/2007
11/02/2007
11/02/2007
11/02/2007
11/02/2007
11/07/2007
11/07/2007
11/07/2007
11/07/2007
11/07/2607
11/07/2007
11/07/2007
11/08/2007
11/08/2007
11/08/2007
11/¢c8/2007
11/08/2007
11/08/2007
11/08/2007
11/08/2007
11/05/2007
11/09/2007
11/08/2607
11/14/2007
11/14/2007
11/14/2007
11/14/2007
11/14/2007
11/14/2007
11/14/2007
11/:14/2007
11/14/2007
11/14/2007
11/14/2007
11/14/2007

5
S
5
4
4
4
4
4

4.

4
5
4
L
4
4
4
4

5.
4.
4.

4
4
s
4

1.
5.

4
4
4
41
4

4.

4
4
4
4
4
4
4
4

010000
00000Q0
00¢000
830000
930000
940000
930000
930000
910000
940000
050000
S00000
900000
200000
86000G
910009
300000
030000
970000
980000
370000
950000
000000
570000
$70000
co0000
970000
850000
930000
$10000
$20000
780000
800000
810000
B20000
820000
820000
810000
810000
BD0OCOO

1,000,000 0O
15,000,000 00
40,000, 000.00
25,000,000.00

5,000,000 00
30,000,000 00
35,000,000 00

2,000,000 00

4,000,000 DD
10,000,000 OC
25,000,000 00

1,500,000.00
25,000,000 00

7,000,000 00
56,500,000 00
20,000,000.00

5,000,000 00

5,060,006 00

20,000,000 00 _

50, 000, 000.00
15,000,000 00
5,000,000 00
20,000,000.00
3,000,000 00
5,000,000 00
25,000,000 00
3,000,000 GO
8,000, 000.00
25,000,000.00
19,000,006 00
135,000,000.00
2,000,000 00
40,000,000 00O
30,000,000 GO
6,000,000 CO
6,000,000 00
15,000,000 00
13,500,000 00
1,000,000 00
25,000,000 00

1,000,000 00
15,000,000 00
40,000,000.00
25,000,000.00

5,000,000 00
30,000,000 Q0
35,000,000 00

2,000,000 00

4,000,000 00
10,000,000.00
25,000,000 0D

1,500,000 00
25,000,000 00

7,000,000 00
96,500,000 00
20,000,000.00

5,000,000 00

5,000,000 00
20,000,000 0O
50,000,000 00
15,000,000.00

5,000,000 00
20,000,000 00

3,600,000 00

5,000,000 00
25,000,000 00

3,000,000.00

8, 000,000.60
25,000,000.00
19,000,000 00

135,000,000 00

2,000,000 0O
40,000,000 00
30,000,000 40O

§,000,000.00

6,000, 000.00
15,000,000 90
33,500,000 00

3,000,000 00
25,000,000 00

1 Q000060000
1 o000000000
1 go000600000
1 0000000000
1.0000000000
.1 0000000000
1 000000000Q0
1 0000000000
1 DDOOQOOODO
1 0000000000
1.0000000000
1.0000000000
1 0000000000
1 00090000900
1 GO0GG000a0
1 000000000
1.0000000000
1.0000000000
1 0000000000
X Q000000000
1 0000000000
1.0000000000
1.0006000000¢
1.00C0000000
1 00GQO00000
1 0c0QQ00000
1 0000000000
1 {oogoo0o0e
1.00000000060
1.000G00C000
1 000GO00OGe
1 0000000000
1 00C0000000D
1 Do0ooo0ooD
1 peoooqooao
1 Qeoo000000
1.0000000000
1.0000000G00
1 000ooO000d
1 000¢000000
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1,000,000 00
15,000,000 00
40,000,000 00
25,000,000 00

5,000, 000.00
30,000, 000.00
35,000,000 00

2,000,000 00

4,000,000 00
10,000, 000.00
25,000,000 Q0

1,500,000 00
25,000,000 00

7,000,000 00
§6,500,000 00
20,000,000 00

5,000,000 60

5,000,000 00
20,000,000.00
50,000,000 00
15,000,000 GC

5,000,000 00
20,000,000.00

3,000,000.00

5,000,000 00
25,000,000 00

3,000,000 00

8,000,000.00
25,000,000 00
19,000,000 00

135,000,000 00

2,000,000 00
40,000,000 00
30,000,000 00

6,000,000 00

6,000,000.00
15,000, 000.00
33,500,000 00

3,000,060 00
25,000,000 00



SYS032608
SYS032609
SYS032610
SYS032611
5YS032263
§Y8032615
SYS032616
5YS032617
S¥YS032618
SY503261%
SYS032620
5YS5032621
5Y5032642
S¥S8032276
SYS032595
SYS032596
SYS032624
SYS032625
8YS032626
5YS032627
§YS032279
SYS032835
S¥YS50325638
5¥5032639
8Y5032641
SYS032642
8YS032644
8YS032645
SYS032646
SY5032651
SYS5032854
SYB022655
S5YS032656
SYS032657
SYS032658
S¥5032659
SYS8032667
S¥5032669
SYS032320
5¥S0D32322

SECURITY NAME
ORANGE COUNTY BUSINESS BA
SHINHAN BANK AMERICA TD
SUMMIT STATE BANK TD
WESTAMERICA BANK TD

NARA BANK NA TD

CITIZENS BUSINESS BANK TD
COMMERCEWEST BANE NA TD
EAST WEST BANK TD

NARA BANK NA TD

ONEUNITED BANK TD
PROVIDENT S$AVINGS BANK TD
STATE BANK OF INDIA (CALI
U § BANK MNATIONAL ASSOCIA
SAE HARN BANK TD

SAN JOAQUIN BANK TD
GOLDEN 1 CREDIT UNION TD
BANK OF THE WEST TD
MALAGA BANK TD

OMNI BANEK NA TD

OMNI BANK NA TD

FIRST FUTURE CREDIT UNICN
GREATER BAY BANK NA TD
UNITED SECURITY BANK TD
WILSHIRE STATE BANK TD
CCMERICA BANK TD
METROPOLITAN BANK TD
STATE BANK OF INDIA (CALI
CATHAY BANK TD

EL DORADO SAVINGS BANK TD
COMMERCE NATIOMAL BANK TD
CATHAY BANK TD

FIRST CALIFORNIA BANK TD
FIRST CALIFORNIA BANK TD
GREATER BAY BANK NA TD
INDEPENDENCE BANK TD
PACIFIC CITY BANK TD
WILSHIRE STATE BANK TD
MELLON 1ST BUSINESS BANK
METROPOLITAN BANK TD
PROVIDENT CREDIT UNICK TD
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11/14/2007
11/14/2007
11/14/2007
11/14/2007
11/15/2007
11/15/2007
11/15/2007
11/15/2007
11/15/2007
11/15/2007
11/15/2007
11/15/2007
11/15/2007
11/16/2007
11/16/2007
11/16/2007
11/16/2007
11/16/2007
11/16/2007
11/16/2007
11/21/2007
11/21/2007
11/21/2007
11/21/2007
11/21/2007
11/21/2007
11/21/2007
11/28/2007
11/28/2007
11/28/2007
11/28/2007
11/28/2007
11/28/2007
11/28/2007
11/28/2007
11/28/2007
11/28/2007
11/28/2007
11/29/2007
11/29/2007

L I B N e o o O L 7Y T T S TN B T S Pt L Y P |t e T O O I - T N S T S N ST

560000
B1000C
BOQQOC
800000
210000
710000
680000
700000
680000
710000
7205000
700000
F30000
200000
§80000
560000
470000
460000
680000
680000
030000
100000
070000
090000
380000
380000
370000
760000
760000
210000
700600
720000
720000
710000
710000
710000
700000
710000
010000
020000

2,000,000 00
10,000, 000.00
8,000,000 00
75,000,000 00
20,000,000 o0
30,000,000 00
500,000 00
18,000,000 QO
10,000,000 0C
5,600,000 06
25,000,000 00
2,000,000 00
50,000,000 QG
8,000,000 ¢0
7,000,000 0O
25,000,000 €O
242,000, 000. 00
10,000,000 00
2,000,000 00
2,000,000 00
15,000,000 00
25,000,000 00
5,000,000 0D
20,000,000 DO
25,000,000 00
2,000,000 0C
5,000,000 00
50,000,000.00
20,000,000, 00
4,006,000 00
25,000, 600,00
12,006,000.00
6,006,000.00
25,000, 000.00
8,000, 000 00
5,000,000 00
58,000,000 00
50,600,000 0
1,500,000 00
20,600,000 00

2,000,000.00
10,000,000 00
8,000,000 00
75,000,000 00
20,000,000 0D
30,000,000 00
500,000 00
38,000,000 0O
10,000,000 00
5,000,000 00
25,000, 600 00
2,000,000 00
50,000,000 00
8,000,000.00
7,000,000.00
25,000,000 00
242,000,000 00
10,000,000 00
2,000,000 00
2,000,000 00
15,000,000 00
25,000,000 00
5,000,000 0O
20,000,000 00
25,000,000 00
2,000,000 00
5,000,000.00
50,000,000 00
20,000,000 00
4,000,00C.00
25,000,000 00
12,000,000 00
6,000,000 00
25,000,000 00
8,000,000 08
5,000,000 00
58,000,000 00
50,000,000 00
1,500,000 00
20,000,000 00

1.0000000C00
1 0000000000
1 0000000000
1 0000000000
1 0poopCC0O0o
1 00GQQ00000
1 0000000000
1 0000000000
1 00000Q000C
1 0000000000
1 0000000000
1.¢000000000
1.0000000000
1:0000000000
1.0000000000
1.0000000000
1 0000000000
1.000000CG000
1 0000000000
1 0000000000
i o0cdo000Q0C
1 000000000C
1 podhpoopoD
1.0000000000
1 00000Q0000
1.000C000000
1.0000000000
1.000CG000000
1,0000000000
1.000000G6C00
1 00000900000
1.0000000000
1.0000000000
1.0000000000
1 0000000000
1 0000000000
1 0000000000
1 000000C000
1 0000000000
1 00p000CCO00
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2,000,000 OO
10, 000, 000 00
8,000,080 0O
75,000,000 0O
2D, 000,000 00
3¢,000,000.00
5(0,000 00
38,000,000 00
10,000,000 00
5,000,000 00
25,000,000 00
2,000,000 60
50,000,000 00
B,000,000 00
7,000,000 00
25,000,000 00
242,000,000 00
10,000,000 00
2,000,000 00
2,000,000 00
15,000,000 00
25,000,000 00
5,000,000 00
20,000,000 00
25,000,000 00
2,000,000 00
5,000,000 00
50,000,000 00
20,000,000 60
4,000,000 00
25,000,000 00
12,000,000.00
6,000,000 00
25,000,000.00
8,000,000 00
5,000,000 0C
58,000,000 00
50,000,000 CO
1,500,060 00
20,000,000 0O



SYS032323
8Y503267¢
SYS032677
SYS®3268¢
SY5032681
5YS032682
§Y5032683
SYS50326&85
5YS5032327
SYS032689
S¥Y5032650
5YsS032691
5Y5032693
SY5032654
SYS5032697
5YS0326588
5¥S5032639
5Y¥5032701
5Y5032702
SY¥Y5032705
SYSQ32341
SY5032343
5YS5032707
8Y5032708
SYS032709
SYS032711
5¥5032712
SYS5032713
5¥YS0D32714
SYS03234¢
5YS5032731
§Y5032732
5YS032735
5YS032739
SYS032741
SYBS032360
S5YS5032744
SYS032745
SYS032747
5Y5032748

TRAVIS CREDIT UNION TD
KAISER FEDERAL BANK TD

CATHRY BANK TD

GOLDEN 1 CREDIT UNION TD
GREARTER BAY BANK NA TD

HANMI BANK TD

LA JOLLA BANK FSB TD

OMNI BANK NA TD

FIRST FUTURE CREDIT UNION
CITIZENS BUSINESS BANK TD
COMMERCEWEST BANK MA TD

COUNTY BANK TD

INDEPENDENCE BANK TD

MALAGA BANK TD

18T CENTURY BANK NA TD
1587 CENTURY BANK NA TD
GREATER BAY BANK NA TD
MERIWEST CREDIT UNION TD
ONEUNITED BANK TD

SERVICE 15T BANK TD
AMERICAN RIVER BANK TD
EASTERN INTERNATIONAL BAN

CATHAY BANK TD
COUNTY BANK TD

FAR EAST NATIONAL BANK TD
GREATER BAY BANK NA TD
MISSION COMMUNITY BANK TD
PACIFIC CAPITAL BANK NA T
SAN JORQUIN BANK TD
BROADWAY FEDERAL BANK TD
CHINATRUST BANE USR TD
EVERTRUST BARNK TD

OMNT BANK NA TD

PREMIER AMERICA CREDIT UN
WESTAMERICA BANK TD

FIRST FUTURE CREDIT UNION

MALAGA BANK TD

MERIWEST CREDIT UNIQN TD
METRO UNITED BANK TD
OCEANIC BANK TD

MARKET VALUATICN REPORT FOR

11/29/2007
11/29/2007
11/29/2007
11/25/2007
11/2%/2007
11/29/2007
11/29/2007
11/29/2007
11/30/2007
11/30/2007
11/30/2007
11/30/2007
11/30/2007
11/30/2007
12/05/2007
12/05/2007
12/05/2007
12/05/2007
12/05/2007
12/05/2007
12/06/2007
12/06/2007
12/06/2007
12/06/2007
12/06/2007
12/06/2007
12/06/2007
12/06/2007
12/06/2007
12/07/2007
12/07/2007
12/07/32007
12/07/2007
12/07/2007
12/07/2007
12/12/2007
12/12/2007
12/12/2007
12/12/2007
12/12/2007
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5 020000
4 460000
4 450000
4 450000
4 460000
4 450000
4 450000
4 430000
5 020000
4 120000
4 050000
4 130000
4.120000
4.110000
4.100000
4 100000
4 150000
4 170000
4.150000
3.840000
5 030000
S 010000
4.450000
4 470000
4 460000
4 460000
4 460000
4 410000
4 450000
4 350000
4.300000
4.320000
4.280000
4.310000
4 300000
5 Q00000
4.010000
4 040000
4 020000
3 870000

40,000,000 00
15,000,000 00
42,000,000 00
25,000,000 00
55,000,000 00
45,000,000 00
45,000,000 00
2,000,000 00
5,000,000 00
25,000,000 00
2,500,000 00
5,000,000.00
8,000,000 00
4,000,000 00
3,000,000 00
3,000,000 00
46,000,000 00
10,000,000 00
10,000,000 00
5,000,000 00
1,000,000 00
1,000,000.00
55,000,000.00
10,000,000 00
25,000,000 00
45,500,000 0C
1,006,000 00
40,000, 000.00
8,000, 000.00
3,000,000 00
35,000,000 00
6,000,000 00
3,000,000 00
10,000,000 00
25,000,000 00
8,000,000 00
9,000,000 00
5,000,000 00
1,000,000.00
4,000,000 00

09/36/2007

40,000,000 00
15,000,000 00
42,000,000 00
25,000,000 00
55,000,000 00
45,000,000 00
45,000,000 00
2,000,000 00
5,000,000 00
25,000,000.00
2,500,000 00
5,000,000 00
8,000,000 00
4,000,000 00
3,000,000 00
3,000, 000.00
46,000,000 00
10,000,000 00
10,000,000 00
5,000,000 00
1,000,000 00
1,000,000.00
55,000,000 00
10,000,000 00
25,000,000 00
45,500,000 00
1,000,000 00
40,000,000 00
8, G006, 800.00
3,000,060 00
35,000,000 00
6,000,000 00
3,000,000 00
10,000,000 oo
25,000,000 00
8,000¢,000 00
9,000,000 DO
5,000,000 00
1,000,000 €O
4,000,000 00

1 0000000000
1.0000000000
1 0000000000
1 0006000000
1 000000000¢C
1 0000000000
1 0000000000
1.¢000000000
1 0000000000
1 0000000000
1 0000000000
1.0000000000
1 0000000000
1 0000000000
1 0000000000
1.0000000000
1.00000000C00
1 0000000000
1 0000000000
1 0000000000
1 00000000G0
1 0000000000
1 00000000C0
1.0000000000
1 0000000000
1 0000000000
1 0000000000
1 0000000000
1 000000AG00
1.0000000000
1 9000000000
1 0000000000
1 0000000000
1 0000000000
1 0000000000
1.0000000000
1 0000000000
1 0000000000
1 00CQ000000C
1 0000000000

Paged 31

FAIR VALUE
40,000,000 00
15,000,000 0@
42,000, 000.00
25,000,000 00
55,000,000 Q0
45,000,000 6O
45,000,000 0D
2,000,000.00
5,000,000 00
25,000,000 00
2,500,000.00
5,000,000 00
8,000,000 00
4,000,000.00
3,000,000 00
3,000,000 0D
46,000,000 00
10,000,000 00
10,000, 000.00
5,000, 000.00
1,000,000.00
1,000,000.00
55,000,000.00
10,000,000 00
25,000,000 0D
45,500,000 00
1,000,000 00
40,000,000 00
8,000,000 00
3,000,000 DO
35,000,000, 00
6,000,000 00
3,000,000 00
10,000,000 00
25,000,000 QO
8,000,000 00
9,000,000 00
5,000,000 00
1,000,000.60
4,000,000.00



SYS032750
§Y5032752
5YS032753
SY5032754
SYS03275%
SYS032756
5YS0132758
5YS0312753
SY503276G
SYS032763
5YS50312764
8YS032765
5YS032766
5YS032767
5YS032768
SYS032763
SY5032770
8¥Y8032771
SY5032773
§YS032775
SYS032776
S¥5032777
SYS0312778
SYS032779
S5YG032781
5YS(32803
SYS032782
SYS032783
SYS032784
SYSD32785
SYS03278B6
8Y5032751
5YS032792
5YS0327%4
8YB0327937
SYS032394
SY5032414
SYS5032415
SYS032800
SYS032802

4

SECURITY NAME

PREFERRED BANK TD

BANK OF SACRAMENTO TD
COMMUNITY BANK TD

EAST WEST BANK TD

FIRST BANK OF BEVERLY HIL
GREATER BAY BANEK NA TD

MALAGA BANK TD
HANMI BANK TD

CITIZENS BUSINESS BANK TD
PREFERRED BANK TD
AMERICAN RIVER BANK TD
SERVICE 15T BANK TD

BANEK OF THE SIERRA TD
WILSHIRE STATE BANK TD
RANK OF THE WEST TD

ORK VALLEY COMMUNITY BANK

CATHAY BANK TD

UNION BANK OF CALIFORNIA
18T CENTURY BANK NA TD
LA JOLLA BANK FSB TD
MELL.ON FIRST BUSINESS BAN
MERIWEST CREDIT UNION TD

COUNTY BANK TD

PACIFIC CITY BANK TD

TRI QOUNTIES BANK TD

TRI COUNTIES BANX TD
CITIZENS BUSINESS BANK TD
KINECTA FEDERAL CREDIT UN
LA JOLLA BANK FSB TD
PACIFIC CAPITAL BANK MA T
PACIFIC COMMERCE BANK NA
PREMIER AMERICA CREDIT UN
GHINHAN BANK AMERICA TD
UNITEDR COMMERCIAL BANK TD
SAN LUIS TRUST BANK TD
COMMONWEALTHE BUSINESS BAN
STATE BANK OF INDIA {CALI

UMPQUA BANK TD

MANUFACTURERS BANK TD
HERITAGE COMMUNITY CREDIT
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MARKET VALUATION REPORT FOR ©9/30/2007

12/12/2007
12/12/2007
12/12/2007
12/12/2007
12/12/2007
12/12/2007
1271272007
12/12/2007
12/13/2007
12/13/2007
12/13/2007
12/13/2007
12/13/2007
12/13/2007
12/13/2007
12/13/2007
12/13/2007
12/13/2007
12/13/2007
12/13/2007
12/13/20067
12/13/2007
12/13/2007
12/13/2007
12/13/2007
12/13/2007
12/14/2007
12/14/2007
12/14/2007
12/14/2007
12/14/2007
12/14/2007
12/14/2007
12/14/2007
12/14/2007
12/19/2007
12/18/2007
12/19/2007
12/19/2007
12/19/2007

3
4.
4.
4

O I T T T S S S T A T T T T . T S S S S N N Y

990000
010000
020000
010000
Q20000
020000
010000
010000
060000
030000
650000
060000
050000
050000
060000
060000
Q50000
60000
010000
050000
ceQooo
080000
070000
060000
080000
070000
p90000
080000
080000
040000
Q380000
090000
030000
as0000
040000
890000
980000
9BQOOD
0409000
100000

20,000,000
2,000,000
5,000,000

50,000, 000

160,000, 000

10,000,000
3,000,000

45,000,000

20,000, 000

61,000, 000
1,250,000
2,000,000

15,000, 000

16,000, 000

B2,000, 000
1,500,000

25,000,000

15G, 666, 000

10,000, 000

10,000,000

50,000,000

15,000, D00

16,000,000
7,600,000

20,000, 000

20,000,000

30,000,000

50,000,000
5,600, 000

35,000,000
5,000,000

20,000,000

10,000,000

65,000, 000
4,000,000
5,000,000
5,000,000

25,000,000

25,000, 000
5,000,000

.00
00
00
00
oo
oo

-00
00
0o
00
0o

-00
00
a0
0o
o

-00

.00
00
o0
0c
oo
o0
00
00
00
oo
sV}

.00
00
00
00
oo
[+]0]
00
00

20,000,000 00
2,000,000 00
5,000,000 0C

50,000, 000.00

10,000,000 00

10,000,000 00
3,000,000 00

45,000,000 00

20,000,000 0D

£1,000,000 00
1,250,000.00
2,000,000 00

15,000,000 00

36,000,000 00

82,000,000 00
3,500,000.00

25,000,000 00

150,000,800 00

10,000,000 0O

10,000,600 00

50,000,000 00

15,000,000 00

10,000,000.00
7,000,000 00

26,000,000 00

20,000,000 00

30,000,000 00

50,000,000.00
5,000,000.00

35,000,000.00
5,000,000 00
20,000,06¢ 0D

10,000,000 00

65,000,000 00
4,000,000 00
5,000,000 00
5,000,000.-00

25,000,000.00

25,000,000 00
5,00C, 000 Q0

1 0000000000
1 0000000000
1 0000000000
1.0000000000
1 0000000000
1 0000000000
1 00000660000
1 0000000000
1.0000006000
1.0000000000
1 0000000000
1 0000000000
1 0000G00000
1.0000000000
1 0000000000
1 0000000000
1 5000000000
1.0000066000
1.0000000000
1.0000000000
1 0000000000
1 0000000000
1 0000000000
1 0000000000
1.0000000000
1 0000000000
1 0000000000
1 H00000COO0
1 0000000000
1 0000000000
1 0000000000
1.000000000Q
1 0000000000
1 000000CC00
1 0000000000
1 0000000000
1 0600000000
1 0000000000
1 0000000000
1 0000000000

Pageff 32

20,000,000 0O
2,000,000 Q0
5,000,000 DO

50,000,600 00

10,000,000 0O

10,000,000 00
3,000,000 00

45,000,000 00

20,000,000 0O

61,000,000.00
1,250,000.00
2,000,000 00

15,000,000 00

16,000,000 00

82,000,000 00
3,500,000.00

25,000, 000.00

150,000, 000 0O

10,000,000 00

10,000,000 00

50,000,000 0O

15,000,000 00

10,000,000 00
7,000,000 00

20,000,000.00

20,000,000.00
30,000,000.00

50,000,000 0O
5,000,000 00

35,000,000 00
5,000,000 00

20,000,000.00

10,000,000 00

65,000,000.00
4,000,000 00
5,006,000 00
5,000,000 06

25,000,000 Q0

25,000,000 00
5,000,000 00



5Y5032804
5¥503280S
5YS032808
SYS032807
SYS032808
5YS03281¢0
5YS032845
SY5032846
SYS032847
SYS032848
5YS032762
S5Y5032814
SYS5032815
SYS032817
SYS5032818
SYS032851
SYS03241)
5YS032819
SYS032B20
SYS032822
5YS5032823%
SYS5032824
§Ys032825
SYS032430
SYS03243%
S5YS032454
S5YS03282§
5Y5032832
SYS032842
SYS032843
SYS503284%
5Y5032474
5YS032402
SYS032486
SYS032450
5YS032852
SYS032495
5YS50324945
SYS032505
SYS032508

SECURITY NAME

EL DORADO SAVINGS BANK TD
GOLDEN 1 CREDIT UNICN TD
INDEPENDENCE BANK TD
MANUFACTURERS BANK TD
MERCHANTS NATIONAL BANK O
PROVIDENT SAVINGS BANK TD
COMMERCEWEST BANK NA TD
INDEPENDENCE BANK TD

NARA BANK NA TD

UNITED COMMERCIAL BRANK TD
FIVE STAR BANK TD
COMMERCEWEST BANK HA TD
COMMUNITY RBANE TD
ONEUNITED BANK TD
PROVIDENT SAVINGS BANK TD
PACIFIC CAPITAL BANK NA T
PFF BANK & TRUST TD

15T CENTURY BANK NA TD
BROADWAY FEDERAL BANK TD
KINECTA FEDERAL CREDIT UN
PREFERRED BANK TD

ShN LUIS TRUST BANK TD
SHINHAN BANK AMERICA TD
AMERICAN RIVER BANK TD
COMERICA BANK TD

BROADWAY FEDERAL BANK TD
CALIFORNIA NATIOMNAL BANK
FIRST CALIFQRNIA BANK TD
LA JOLLA BANK FSB TD

LOS PADRES BANK FSB TD
WILSHIRE STATE BANK TD
WASHINGTON MUTUAL BANK FA
UNITED SECURITY BANK TD
COMERICA BANK TD
WASHINGTON MUTUAL BANK FA
PACIFIC STATE BANK TD
METROPOLITAN BANK TD
NEIGHBORHOOD NATIONAL BAN
BROADWAY FEDERAL BANK TD
FIVE STAR BANK TD

MARFET VALUATION REPORT FOR

12/13/2007
12/15/2007
12/19/2007
12/19/2007
12/19/2007
12/19/2007
12/19/2007
12/19/2007
12/19/2007
12/1%/2007
12/20/2007
12/20/2007
12/20/2007
12/20/2007
12/20/2007
12/20/2007
12/21/2007
12/21/2007
12/21/2007
12/21/2007
12/21/2007
12/21/2007
12/21/2007
01/09/2008
01/09/2008
01/10/2008
01/10/2008
01/10/2008
01/10/2008
c1/10/2008
01/10/2008
01/11/2008
01/16/2008
01/17/2008
01/17/2008
01/17/2008
01/18/2008
01/18/2008
01/23/2008
0172372008

OFFICE OF THE STATE TREASURER

4
4
4
4

4.
4.

3
3
3
3
4
3
4
4
4

3.

4
3
4
4
3

3.

4
5
5
s

3.
3.

3
3
3
5
5
5
S
3
3
5
5
s

070000
070000
080000
070000
080000
090000
B70000
500000
870000
5300000C
[PEDTi ]
580000
2190000
210000
220000
a70000
990000
580000
010000
010000
S80000
580000
010006
000000
060000
080C00
830000
840000
940000
950000
940000
080000
00000
110000
110000
880000
100000
100000
110000
030000

10,000,000.00
25,000,000 00
2,000,000 00
5¢, 000,000 00
2,000,000 00
25,000,000 Q0
5, 000, 000 00
3,000,000.00
20,000,000.00
25,000,000 00
3,000,000 00
2,500,000 00
25,000,000 00
5,000,000 00
25,000,000 00
78,000, 000.00
20,000,000 00
6,000,000 00
2,000,000 00
S0, 000,000 00
10,000,000 00
11,000,000 00
6,060,000 00
2,500,000 0D
25,000,000 00
8,500,000 00
50,000,000.00
30,000, 000.00
15,000,000 00
25,000,000 Q0
20,000,000 00
105,000,060 0O
40,000, 000 00
50,000,000 00
75,000,000.00
3,000,000.00
1,00¢,000 00
2,000,000 00
6,500,000 00
2,000,000 00

09/30/2007

16,000,000 00
25,000,000 00
2,000,000 00
50,000,000 GG
2,000,000 00
25,000, 000.00
5,000,000.00
3,000,000.00
20,000,000.00
25,000, 000 00
3,000,000 00
2,500,000 0C
25,000,000 00
5,000,000.00
25,000, 000.00
78,000,000.00
20,000,000 00
6,000,000 00
2,000,000 00
50,000,000 00
10,000,000.00
11,000,000 00
6,000,000 00
2,500,000 00
25,000,000 00
8,500,000 00
50,000,000 00
30,000,000 00
15,000,000.00
25,000,000 00
20,000,000 00
105,000,000 0D
40,000,000 00
50,000,000 00
75,000,000 00
3,000,000 GO
1,000,000.00
2,000,000 00
6,500,000 00
2,000,000 00

PRICE

1.0000000000
1.0000000000
1 0000000000
1 9000000000
1 0000000000
1 §000000000
1 0000000000
1.0000000000C
1 0000000000
1 0000000000
1 0000000000
1 D000C000OD
1.0060000000
1.0000000000
1 0000000000
1 9000000000
1 0000000000
1 0000000000
1.0000000000
1.0000000000
1 0000000060
1 0000000000
1 DDO0O00DOO
1 0000000000
1 0000000000
1 0000000040
1 0000000000
1 00D00C000CO
1 0000000000
1 0000000000
1 0000000000
1 00CEOD00O0
1 0060000000
1 4000000000
1.0000000000
1 00000G0000
1 0000000000
1 0000000000
1 0000000000
1 0000000000

SOURCE
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10,000,000 0D
25,000,000 00
2,000,000 00
50,000,000 00
2,000,000.00
25,000,000.06
5,000,000 00
1,000,000 00
20,000,006 00
25,000,000 00
3,000,000 0C
2,500,000.¢0
25,000,000 00
5,000,000 00
25,000,600 00
78,000,000.00
20,000,000.00
6,000,000 00
2,000,000 00
50,000,000 00
10,000,000 0C
11,000,000 00
6,000,000 00
2,500,000 00
25,600,000 00
8,500,000 00
50,000,000 0O
30,000,000.00
15,000,000 00
25,000,000 0D
20,000,000 00
105,000,000 GO
40,000,000 0O
50,000,000 00
75,000,000.00
3,000,000 00
1,600,000 00
2,000,000 00
6,500,000 00
2,000,000 GO



SYS032514
SYS032516
5Y5032521
S5YS032526
SYS5032531
SYS032534
SYSD32535
SYS0325316
BYS032537
5Y5032538
8YS032543
SYS5032547
SYS5032550
SYS5032556
SYS032558
SYS032572
SYS(32573
5YS032578
SYS032580
5YS032584
SYS032585
5Y50312598
£¥5032612
8YS032613
SYS032614
SYS032628
SYSQ32628
SYS032633
SYS032634
SYS032636
SYS032637
5YS032643
SYS032647
5YS032648
SYS032649
SYS5Q32652
SYS5032653
S5YS032660
8YS032661
SYS032662

SECURITY NIME

METROPOLITAN BANK TD
STATE BANK OF INDIA {CALI
FIRST FUTURE CREDIT UNION
METROPOLITAN BANK TD

EL DORADO SAVINGS BANK TD
NARA BANK MA TD

SUMMIT STATE BANK TD
NEIGHBORHOOD NATIONAL BAN
CENTER BANK TD

CENTER BANK TD

FAR EAST NATICHAI BANK TD
UNION BANK OF CALIFORNIA
MECHANICS BANK TD
FULLERTON COMMUNITY BANK
MIRAE BANK TD

EAST WEST BANK TD

FAR EAST NATIONAI BANK TD
SUMMIT STATE BANK TD

BANK OF EAST ASIA (USA) T
NARA BANK MA TD

OMNI BANK NA TD

MIRAE BANK TD

RMERICAN RIVER BANK TD
AMERICAN RIVER BANK TD
BANK OF EAST ASIA (USA) T
SANTA CLARA COUNTY FEDERA
WASHINGTCH MUTUAL BANK FA
CENTER BANK TD

EAST WEST BANK TD

RIVER CITY BANK TD

UNITED COMMERCIAL BANK TD
MIRAE BANX TD

US BANK NATIONAL ASSOCIAT
BMERICAN RIVER BANK TD
PFF BANK & TRUST TD

BANK OF SACRAMENTC TD
BANK OF THE SIERRA TD

SAN JOAQUIN BANK TD
SHINHAN BANK AMERICA TD
TAMALDPAIS BANE TD
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MARKET VALUAYTION REPCRT FOR. 09/30/2007

-01/24/2008
01/24/2008
01/25/2008
01/30/2008
01/30/2008
01/30/2008
01/30/2008
01/30/2008
0:/30/2008
01/30/2008
01/30/2008
01/31/2008
01/31/2008
02/01/2008
02/01/2008
02/06/2008
02/06/2008
02/06/2008
02/07/2008
02/07/2008
02/07/2008
02/13/2008
02/14/2008
02/14/2008
02/14/2008
02/15/2008
02/15/2008
02/20/2008
02/20/2008
02/20/2008
02/20/2008
02/21/2008
02/22/2008
02/22/2008
02/22/2008
02/27/2008
02/27/2008
02/27/2008
02/27/2008
02/27/2008

5

L I R LT T T P N Y L T R Y B R R VR L R T I S ST T, ]

RATE PAR VALUE
1306000 1,500,000 00
120000 3,000, 000.00
120000 7,000,000 00
040000 1,000,000 00
970060 5,000,000 0O

.950000 20,000,000 00
970600 5,000,000 DD
$80000 2,000,000 0O
970000 15,000, 000.06
970000 20,000, 000. 00
980000 25,000,000 00
050000 150,000, 000 00
040000 20,000,000 00
950000 5,000,600 00
000000 3,000,000 00
$30000 50,000,000 0O
.940000 25,000, 000.00
930000 4.000,000.00
010000 3,000,000 Q0
980000 5,000,000 90
$830000 2,000,600 00
. 950000 7,500,000.00
880000 2,500,000 0O
8B0O0OOO 2,500,000 00
85000C 6,000,000 Q0
630000 5,000,000 00
630000 60,000,000 00
770000 40,060,000 0O
770000 25,000, 000.00
770000 2,000,000 00
780000 20,000, 000.00
170000 2,500, 000.00
130000 50,000,000.00
130000 2,000,000 00
130000 20,000,000 00
620000 2,000,000 00
620000 5,000,000 00
620000 10,000,000.00
630000 10,000,000 €O
620000 5,000,000 00

1,500,000 00
3,000,000 0O
7,000, 000.00
1,000, 000.00
5,000,000 00

20,000,000 00
5,000,000 00
2,000,000 00

15,000,000.00

20,000,000 00

25,000,000 00

150, 000,000 00

20,000,000 00
5,000,000 0O
3,000,000.00

50,000,000.00

25,000,000 00
4,000,000 00
3,000,000 00
S, 000,000 00
2,000,000 00
7,500, 0006.00
2,500,000 00
2,500,000 00
6,000,000 00
5,000,000 00

60,000,000.00

40,000,000 00

25,000,000.00
2,000,000 00

20,000,000 00
2,500,000 00

50,000,000 00
2,000,000 00

20,000,000 0O
2,000,000 00
5,000,000 00

10,000,000 00

10,000,000 0D
3,000,000 0O

1 0000000000
9000000000
0000600000
0000000000
0000000006
0000000000
0D0D0DOODN
0000000000
0000000000
0000000000
0000000000
0000000000
0000000000
0060000000
0000000000
0000000000
0000000000
0000000600
0000000000
0000000000
0060000000
.booooooeoo
0000000000
1 0000000000
1 0000000080
1 0000000000
1 0000000000
1 0000000000
1 0000000000
1.0000000050
0000000000
0000000000
0000000000
0000000000
00G0000G00
0000000000
0000000000
00000000600
0000000000
0000000000

H H H +H H KR = P HPRHRPRPRP PP R PP BB 2

[ T S T I I

Page# 34
FAIR VALUE

1,500,000 00
3,000,000.00
7,000,000 00
1,000,000 00
5,000,000 00
20,000,000 90
5,000,000 00
2,000,000 00
15,000,000 C0
20,000,000 090
25,060,000 00
150, 002,000 00
20,000,000.00
5,000,000 00
1,000,000 00
50,000,000 00
25,000,000.00
4,.000,000.00
3,000,000 00
5,000,000 0O
2,000,000 00
7,500,000 00
2,50C,000.00
2,500,000 00
6,000,000 00
5,000,000 00
60,000,000 00
40,000,000 00
25,000, 000.00
2,000,000 00
20,000,000 00
2,500,000 00
50,000,000 00
2,000,000.00
20,000,000 00
2,000,000.00
5,000,000.00
10,000, 000.00
10,000,000 00
5,000,000 00



SYS032663
S5¥YS032664
SYS5032665
SYS012666
SYS032668
SYS032672
5YS032672
SYS022678
SYS032679
SYS032664
S5YS0312686
SYS032687
5Y50326848
SY¥5032692
SYS032695
SY5032696
S5YS032700
5Y5032703
5Y5022704
5Y8032710
5Ys5032732
SYS032734
SYS032736
S5YS032737
SYS032740
5YS5032746
SYS503274%
SYS032751
5YS032761
SYS032772
5YS032774
5YS032787
S¥sn3z27ead
5Y5032790
5YS5032793
5¥5032738
5¥5032738
5YS0328B08
5YS032813
SYS032816

SECURITY NAME

TRANS PACIFIC NATIONAL BA
UMPQUA BANK TD

UMPQUA BANK TD

UNITED COMMERCIAL BANX TD
FARMERS & MERCHANTS BANK
HARA BANK NA TD

PFF BANK & TRUST TD

FIRST BANK OF BEVERLY HIL
FIRST PRIVATE BANK & TRUS
MISSION COMMIUNITY BANK TD
CMNI BANK NA TD

NARA BANK NA TD

SANTh CLARA COUNTY FEDERA
FIRST FUTURE CREDIT UNION
MECHANICS BANK TD

PFF BANK & TRUST TD
HERITAGE COMMUNITY CREDIT
PFF BANK & TRUST TD
PACIFIC CAPITAL BANK NA T
FIRST BANK OF BEVERLY HIL
EAST WEST BANK TD

LA JOLLA BANK FSE TD

OMNI BANK NA TD

OPERATING ENGINEERS LOCAL
UNITED COMMERCIAL BANK TD
STATE BANK OF INDIA (CALI
VALLEY FIRST CREDIT UNION
WASHINGTON MUTUAL BANEK FA
AMERICAN RIVER BANK TD
WASHINGTON MUTUAL BANK FA
FARMERS & MERCHANTS BANK
SUMMIT STATE BANK TD
SUMMIT STATE BANK TD
FIRST PRIVATE BANK & TRUS
TRANS PACIFIC NATIONAL BA
VALLEY COMMUNITY BANK TD
FARMERS & MERCHANTS BANK
METROPOLITAN BANK TD
AMERICAN RIVER BANK TD
MIRARE BANK TD
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MARKET VALUATION REPORT FOR 09/30/2007

02/27/2008
02/27/2008
02/27/2008
02/27/2008
02/27/2008
02/27/2008
02/27/2008
02/2B/2008
02/28/2008
02/28/2008
02/28/2008-
02/29/2008
02/29/2008
02/29/2008
02/29/2008
02/29/2008
03/05/2008
03/05/2008
03/05/2008
03/06/2008
03/07/2008
03/07/2008
03/07/2008
03/07/2008
03/07/2008
03/12/2008
03/12/2008
03/12/2008
03/13/2008
03/13/2008
03/13/2008
03/14/2008
03/14/2008
03/14/2008
03/14/2008
03/14/2008
03/1%/2008
03/19/2008
03/20/2008
03/20/2008

4

B o e e Bl e e R B R B B e e

630000
820000
620000
630000
600000
6000G0
620000
540000
540000
S40000
510000
290000
320000
-330000
310000
310000
310000
-250000
-250000
550000
400000
400000
380000
380000
410000
220000
220000
230000
250000
-260000
230000
250000
250000
260000
260000
230000
230000
Igoo00
360000
370000

1,000,000 00
25,000,000 00
15,000,000 00
50,000,000 0O
25,000,000 00
20,000,000 00
20,000,000 0D
20,000,000 GO

7,000,000 00

1,000,000 GO

2,000,000 0O
20, 000,000 00
10,000,000 00
10,000,000 00
10,000,000 00
20, 600, 000. 00
10,000,000.00
20,000,000 00
85,000,000 00
20,000, 000.00
85,000,000 €0
10,000,000 00

3,000,006.00
10,006,000 00
25,000,000 00

8,000,000 00

3,000,000.00
45,000, 000.00

1,250,000.00
50,000,006 00
10,000,000 00

6,000,000 00

6,000,000 00

2,000,000 00

2,000,006.00

6,000,000 00
16,000,000 00

2,000,000 00

2,000,000 GO

2,500,000 0D

1,000,000 00
25,000, 000.00
15,000,000 00
50,000,000 00
25,000,000 00
20,000,000 00
20,000, 000.00
20,000,000 00
7,000,000 00
1,000,000 00
2,000,000 00
20,000,000 00
10,000,000 00
10,000,000 00
10,000,000 00
20,000,000 00
10,000,000 00
20,000,000 GO
85,000,000 0D
20,000,000 00
85, 006G, 000 00
10,000,000.00
3,600,000 00
10,000,000 00
25,000,000 00
8,000,000 00
3,000,000 00
45,000,000.C0
1,250,000 00
s¢, 000,000 00
10,000,000 0O
&,000,000 QO
6,000,000 GO
2,000,000.60
2,060,000 00
6,000,000 00
10,000,000 00
2,000,000 GO
2,000,000 00
2,500,000 00

1 0000000000
1.0000000000
1 00000G00000
1 pooooooone
1 0000000000
1 0000000C00
1.0000000000
1 000000000C
1 0000000000
1 0000000000
1 0000000000
1.00000Q0000
1 0000000000
1 0000000000
1 0000000000
1 0000000C00
1 ¢000000000
1.0Q00000000
1 0000000000
1 0000000000
1 000Q000CO0
1 0000000000
1.0000000000
1 0000000000
1 0000000000
1 0000000000
1 0C00000000
1 0000000000
1.0000000000
1.000000Q000
1 0000000000
1 0000000000
1 0000000000
1 C000000000
1.0000000CG00
1 0000000CO0
1 0000000000
1 0000000000
1 00000000GT
1 000000000CO

Page# 35

FAIR VALUE

1,000,000 0O
25,000,000 00
15,000,000 00
50,000,000 00
25,000, 000.00
20,000,000 00
20,000,000 00
20,000,000 00

7,000,000 0C

1,000,000 GO

2,000,000 00
20,000,000 00
10,000,000.00
10,000,000 0O
10,000, 000.06
20,000,006.00
10,000,000 00
20,000,000 00
85,000,000 00
20,000,000 00
85,000,000 GO
10,000,000.00

3,000,000 00
10,000,000 b0
25,000,000 00

8,000,000 00

3,000,000 00
45,000,000 00

1,250, 000.00
50,000,000 00
10,000,000 00

6,000,000 00"

6,000,000 00

2,000,000 00

2,000,000 00

6,000, 000.00
10,000, 000 00

2,000,000 00

2,000,000 00

2,500,000 00
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MARKET VALUATICGN REPORT FOR 09/30/2007 Page$ 36

CusIP SECURITY NAME MATURITY RATE PAR VALUE BCOK VALUE PRICE SQURCE FAIR VALUE
B ——— 03/21/2008 + 120000 25,000,000 00 25,000,000.00 1 ooooo0o0o0s 25,000,000 00
057 - TINS DRPOSIT 401 5,054,495,000 00 5,058,435,000 00 5,054,495, 000 00

Bock Value 9,054,455,000 00
AIP 0 00
Book + AIP 9,0584,455,000 00



AB55
ARSS
AB55
4855
ABSS

AB55
ABSS

0670073
0670085
0570087
0670088
0670090
0670092
0670093
0670094
0670095
0670096
0670099
0670102
0670104
0670105
(0670106
0670107
0670103
0570108
0670113
0670114
0670115
0670116
0670117
0670119
0670120
0670122
0679123
0670124
0670126
0670127
0670128
0670129
0670130
0670131
0670132
0670133
0670134
0670136
0670132
0670140
0670141
0670142
0670143
0670144
CE70145
0870157
0670158
0670159
0670160
0670161
0670162

11/17/2006
11/17/2006
11/28/2006
12/22/2006
12/22/2006
1272272906
12/22/20086
12/22/2006
11/22/2006
171972007
1/19/2007
1/19/2007
1/18/2007
1/19/2007
1/19/2007
1/19/2007
2/33/2007
2/23/2007
2723/2007
2/23/2007
2/23/2007
2/23/2007
2/23/2007
3/23,2007
37232007
372372007
1/231/2007
3/23/2007
4/20/2007
4/20/2007
4,20/2007
4/20/2007
4/20/2007
4/20/2007
4/20/2007
5/18/2007%
5/18/2007
5/18/2007
5/18/2007
5/18/2007
/1872007
5/1872007
5/18/2007
5/18/2007
5/18/2007
6/22/2007
672212007
6/22/2007
6/22/3007
6/22/2007
6/22/2007

11/1&/2007
11/16/72007
11/27/2007
12/21/2007
12/21/2007
12/21/2007
12/21/2007
1272172007
12/21/2007
1/18/2008
1/18/20C8
1/18/2008
1/18/3008
1/18/2008
1/18/2008
1/18/2008
1/22/2008
/2272008
2/22/2008
2/22/2008
272272008
2/22/2008
2/22s2008
3/21/2008
3/a21/2008
372172008
3/21/2008
3/21/2008
4/18/2008
471872008
471872008
471872008
4/18/2008
4/18/2008
4/18/2008
/1672008
5/16/2008
5/16/2008
5/16/2008
5/16/2008
5/16/2008
S$/16/2008
5/16/2008
5/16/2008
5/16/2008
6/20/2008
6/20/2008
6/20/2008
6/20/2008
6/20/2008
6/20/2008
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127
127
142
141
141
141
141
141
141
158

158

184

217

222

QFFICE QF THE STATE TREASURER

MARKET VALUATICN REPORT FOH 9/30/2006

PAR/BOOK WALUE

3,425,465 00
429,285 00
36,000,000 00
14,500,000 00
43,570,000 00
30,425,000 aC
2,052,575 0C
8,949,500 0
21,240,000 CO
1,545,828 00
149,455,153 00
B1,001,600 0O
99,139,000 00
282,624,000 00
20,000,000 00
500,000,000 00
12,906,598 00
154,977,104 11
3,200,00¢ QO
1,597,707.00
41,415,000 0D
175,638,000 00
4,344,200 00O
405,235,400 0C
2,000,000 0C
24,552,916 00
8,000,000 00
19,631,583 717
210,237,567 80
3,557,885 00
13,534,000 Q0
2,552,200 Q0
25,128,530 00
66,314,000 00
1,595,200.00
5,578,581 00
35,369,356 20
1,513,147 00
5,971,000 00
29,349,600 c0
4,350,538 00
1,084,535 00
3,507,742 Q0O
3,027,699 00
38,000,000 00
316,189,472 00
15,032,000 00
1,918,246 Q0
618,689 90
2,589,913 00
3,525,551 00

o H B R R B R RS EBERMEBSRRBRBRRBRRBHP B R RBRBRP HRBRR BB R R P

0o
oo
o0
o0
Qo
0o
0o
6e
oo
o0
oo

Page ¢

FAIR VALUE

3,425,465
429,295
16,000,000
14,500.000
43,570,000
30,425,000
2,052,575
4,949,500
21,240,000
1,545,828
349,455,153
81,001,600
35,13%, 000
282,624,000
20,000,000
500, 000, DOO
13,906,598
154,977,104
3,200,000
1,597,707
41,419,600
175,638,000
4,344,200
405,235,000
2,000,000
24,552,916
8,000,000
1%,631,56)
220,137,567
3,557,885
13,534,000
2,592,200
25,128,530
66,314,000
1,595,200
§,578,581
35,369,356
1,513,147
5,971,000
39,349,600
4,350,538
1,004,535
3,507,742
3,027,699
3%, 000,000
18,189,472
15,032,000
1,591B,2486
618,689
1,589,913
3,525,551
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8670163
Q670164
0670165
0670166
0670167
0870170
0670172
pE70173
Q670174
0570115
0679146
0670147
0570148
0570148
0670150
0670151
0670152
0670153
0670155
0670156
0780003
0780004
0786004
0780004
Q780004
0780005
07800086
c780007
0780008
0780008
0780010
0780011
0780012
780013
0780014
0780015
0780016
0780017
0780018
0780020
94780021
0780022
0780024
0780025
0780027
0789030
a780031
0780022
0783034
0780035
0780636
0780037

£/722/2007
6/22/2007
6/22/2007
6/22/2007
6/22/2007
&/22/2007
6/22/2007
§422/2007
6/12/2007
§/22/2007
5/22/2007
6/22/2007
672272007
6/22/2007
6/22/2007
6/22/2007
£/22/2007
6/22/2007
6/22/2007
6/22/2007
7/20/2007
7/20/2007
7/20/2007
7/20/2007
7/20/2007
772072007
Tr20/2007
7,20/2007
7/20/2007
7/20/2007
7/20/2007
7,206/2007
1/20/2007
7/20/3007
772072007
T/20/2007
7/20/2007
7/20/2007
7/20/2007
8/17/2007
B/17/2007
8/17/2007
8/17/2047
as17/2007
8/17/72007
£/17/2007
8/17/2G07
8/17/2007
871772007
8s17/2007
8/17/2007
8/171/2007

6/20/2008
6/20/2008
6/20/2008
6/30/2008
6/320/2008
&/20/2008
£/20/2008
6/20/2008
&/20/2008
6/30/2008
6/30/2004
6/20/2008
6/20/20068
67202008
6/20/2008
6/20/2008
£/30/2008
672072008
6/20/2008
6/20/2008
7/18/2008
7/18/2008
7/18/2008
7/18/2008
7/1B/2008
7/18/2008
7414872008
7/24/2008
Tr18/2008
7/18/2008
7/18/2008
7/18/2008
741872008
7/18/2008
7/18/2008
7/18/2008
T/18/2008
7/18/2008
7/18/2008
B8/15/2008
8/15/2008
8/15/2008
8/15/2008
8/15/2004
8/15/2008
8/15/2008
8/15/2008
B/15,2008
8/15/2008
8/15/2008
8/15/20086
B/15/2008
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243
243
248
248
248
248
248
248
248
248
248
248
248
248
258
258
258
258
258
158
258
258
258
258
258
2ng
58

PAR/BOCK VALUE

4,097,673 00
3,105,250.00
2,687,023 00
854,000 00
547,404 00
3,341,570 00
1,924,000 00
1,432,000 08
137,583,000 00
23,495,000 o0
402,405,000 00
270,483,642 60
143,560,808.00
2,669,268 00
3,000,000 00
221,054,305 20
17,000,090 0p
23,140,599 00
159,307,847 00
51,145,810 60
405,443,407 80
500,000,000 00
500,000,000 00
500,000,000 00
111,154,529 60
314,960,545 20
3,615,557 0¢
3,271,434 00
2,406,000 0C
3,582,423 00
711,000 0O
2,730,475 00
1,984,786 00
16,976,318 00
2,853,747 0@
92,223,936 00
67,384,872 00
54,861,571 00
3,218,824 Q0
1,157,606 76
18,137,000 00
82,370,000 00
30,218,946 00
16,753,601 63
645,642 00
3,847,396 00
515,200 0D
3,660,000 00
1,249,000 00
2,707,000 00
2,409,000 09
10,154,000 00
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4,097,673
3,105,290
2,687,023
BS54, 000
547,404
3,341,570
1,924,040
1,432,000
137,583, 000
23,495,000
402,405,000
270,483,642
143,560,000
2,669,268
3,000,000
221,094,305
17,000,000
23,140,699
159,307, 847
51,145,810
405,443,407
504,000,000
500,000,000
500,000,000
111,154,529
314,860,545
3,615,557
3,271,434
2,406,000
3,582,423
711,000
2,730,475
1,984,786
16,976,318
2,853,747
92,223,936
67,384,872
54,861,671
3.218.824
1,157,606
18,137,000
92,170,000
30,218, 946
16,751,601
645, 642
3,847,396
515,200
3,660,000
1,249,000
2,707,000
2,408,000
16,154,000
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ABSS
AB55
ABSS
AB5SE
ABSS
ABSS
ABSS
ABSS

ABS5
ABSS
AB55
GF
GF
GF
GF
GF
GF

e

0780018
0780001
c780002
0780019
0780023
p28po2g
0780028
0380029
Q780032
0780039
Q780040
0780041
0730041
0780042
0780043
0780044
0780044
0780045
07800486
0780047
0780048
0780049
0780050
0780051
0780052
0780053
0780054
0780055
0780056
0780057
4780058
G78005%
0780060
0780041
0780062
0780063
0780064
07800645
1

871742007
$/r2172007
9/21/72007
9/21/2007
972171007
9r21/2007
9/21/2007
9/21/2007
9/21/2007
9/21/2007
9/21/2007
$/21/2007
9/,21/2007
8/,31,2007
972172007
9/21/2007
9/21/2007
9s21/2007
9/21/2007
9721/2007
9/21/2007
$9,21/2007
9/21/2007
9/s21/2007
972172007
9/21/%007
9/21/2007
9s21/2007
9s21/2007
9s2:r/2007
5721/2007
9/21/2007
5/21/72007
9r21/72007
97212007
9/21/72007
972172007
2172007
972672067
9/26/2007
9/26/2007
Gr26/2007
9s26/2007
9s28/2007

871572008
$/19/2008
9/13/2008
9/19/2008
9/19/2008
2/15/2008
9/15/2008
8/18/2008
9/19/2008
9/19/2008
9719/2008
971972008
$/19/2008
9/33/2008
5/19/2008
9/19/2008
9/19/2008
9/19/2008
9/19/20CE
3/18/2008
9/1%/2008
9/1%/2008
9/19/2008
9/19/2008
9/19/2008
9/19/2008
9/19/2008
9/19/2008
9/19/2008
9/1%r2008
9/19/2008
§/19/2008
9/19/2008
9/19/1008
9/19/1008
9/19/2008
9/19/2008
9/19/72008

0Q/G6/00

00/00/00

00/00s00

Ga/aG/00

00/00/00

00/00/00

MWLV BL OO AARE OOV AR VAN WU nmooe,;

258
227
227
227
227
227
227
227
227
227
227
227
227
227
27
27
a7
127
227
227
227
227
227
227
217
217
227
227
227
227
217
227

227
127
227
227
227
224
224
224
224
224
208

PAR/BOOK VALUE

2,348,738
61,000,000
135,850,000
162,277,000
444,700,000
3,748,700
2,695,939

570,000

2,916,935
323,819,000
46,500,000
500,000,000
116,500,006
20,863,677
2,248,507
560,000,000
88,910,814
350,000,000

621,250

1,840,000
1,760,000

560,000

14,026,332
19,869,430
14,133,028
30,293,787
5,355,009
1,741,200
2,501,550
82,027,000
3,953,200

570,200
398,200

1,440,200
1,488,200

455,200

1,427,200

459,200

328,300,009
500,400,000
500,500,000
500,000,000

3,100,000
332,900,000

12,449,5484,297
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2,348,729
61,000,000
135,850,000
362,277,000
444,700,000
1,748,700
2,695,939

570,000

2,916,935
323,819,000
46,500,000
500,000,000
116,500,000
ap, 863,677

2,248,507
500,000,000
88,910,014
350,000,000

£€22,250

1,84C,00¢
1,760,000

860,000

14,026,332
19,869,420
14,122,028
30,293,767
5,395,000
1,741,200
2,501,550
B2,027,000
3,953,100

570,200
358,200

1,440,200
1,488,200

4£5,200

1,427,200

455,200

325,300,000
500,000,000
500,000,000
500,000,000

3,100 000
132,900,000

12,449, 544,297
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Total

Total

CFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR

09/30/2007

# of Items
Par Value
Book Value
Fair Value
Accrual

RBook Value
AIP
Book + AIP

BBS5
§2,88%,171,669.27
51,195,854,317.71
51,402,681,061 B6

156,584,193 56

61,185,6854,317 71
1,067,073 64
61,196,921,391 35
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